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Abstract

We introduce a novel concept of coarse extrinsic curvature for Riemannian submani-
folds, inspired by Ollivier’s notion of coarse Ricci curvature. This curvature is derived
from the Wasserstein 1-distance between probability measures supported in the tubu-
lar neighborhood of a submanifold, providing new insights into the extrinsic curvature
of isometrically embedded manifolds in Euclidean spaces. The framework also offers
amethod to approximate the mean curvature from statistical data, such as point clouds
generated by a Poisson point process. This approach has potential applications in man-
ifold learning and the study of metric embeddings, enabling the inference of geometric
information from empirical data.
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1 Introduction

Synthetic lower bounds on Ricci curvature is a powerful tool in the study of classi-
cal geometric analysis and metric measure spaces. Ollivier’s notion of Coarse Ricci
Curvature is distinct in that it approximates the curvature itself, rather than merely
providing a lower bound. By selecting as test measures weighted localized volume
measures, supported on a ball of radius ¢, the Wasserstein 1-distance between two such
measures reveals the generalized Ricci tensor; applying to random geometric graphs
sampled from a Poisson point process with non-uniform intensity leads to similar
conclusions [2].

Inspired by the concept of coarse Ricci curvature, in this article we seek a suitable
notion of extrinsic curvature for embedded manifolds. With manifold learning appli-
cations in mind, we initially work with curves and surfaces and subsequently define
a concept of coarse extrinsic curvature for general embedded manifolds. This notion
captures the inner product between the mean curvature and the second fundamental
form in a principal curvature direction. It may prove useful for studying embedded
metric spaces and could be relevant in manifold learning contexts.

Let M be a smooth manifold isometrically embedded in another Riemannian man-
ifold. We propose a family of test measures {u3‘, x € M}, where o, & are small
parameters, whose ‘derivative’ in the 1-Wasserstein distance with respect to variation
of the point x describes some kind of curvature.

This consideration leads to a novel concept of coarse curvature in the setting of
Riemannian submanifolds. Within the applicable range of the parameters, we have an
approximation of the mean curvature and the second fundamental form, providing a
valuable tool for evaluating these extrinsic curvatures. In more practical applications,
we can take test measures built from statistical data and simulations; for instance
through the empirical measures of point cloud samples. There is scope for extending
to metric embeddings of metric spaces.

In contrast to the intrinsic Riemannian curvature, which characterizes the geom-
etry of a manifold independently of its embedding, the second fundamental form of
submanifolds is an extrinsic concept. It provides a means for describing the shape of a
submanifold in relation to its ambient space, offering views into its bending properties.
For instance, a surface embedded in R? is locally isometric to a plane if and only if its
second fundamental form vanishes.

The extrinsic curvature of M, isometrically embedded in N, is expressed by the
second fundamental form, which we recall to be defined as the bilinear form

I (w, w) = VW (x) = VMW (x), (1.1)
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where W is an arbitrary vector field on M with W(x) = w. Letting m denote the
dimension of M, the mean curvature is defined as the vector field

H(x) = VVei(x) = V)ei(x).

i=1

Here (e;)]_ is an arbitrary local orthonormal frame on a neighbourhood of x in M.
Note that we omit the factor of 1/m that usually appears in this definition in the
literature in order to simplify the statement of our results. It is a standard fact that both
I, (w, w) and H (x) are vectors which are perpendicular to the submanifold M. We
refer to e.g. [19, Chapter 5] for a detailed treatment of these objects. For instance, one
of the examples we consider below is that of a planar curve y with radius of osculating
circle R(«). A simple computation shows that in this case

I1H (y ()l = 1l o) (¥ (@), y (@) || = Q)

where || - || is the Euclidean magnitude.

There exists a considerable body of literature on description of submanifold prop-
erties by tubular volume, of which we name a few representatives. The early work of
Weyl [32] proved the classical tube formula for submanifolds embedded in Euclidean
spaces, which is an expansion with respect to the width of the tubular volume and
its coefficients are geometric invariants of the submanifold. Federer [10] introduced
the notion of boundary measures, which lead to generalization of the tube formula
to compact subsets of Euclidean spaces. More recent works of Chazal et al. [5, 6]
studied geometric inference via point cloud approximations to boundary measures
using Monte Carlo methods. For a comprehensive treatment on properties of tubular
neighbourhoods, we refer to the monograph [16]. The approach in our present work
differs from the above in that it gives a local and directional information about the
second fundamental form, and also the mean curvature.

Notions of synthetic Ricci curvature were motivated by the study of geometry of
metric measure spaces and were pioneered by the seminal works [4, 23, 30], see also
the survey [22]. In a metric measure space, a global lower bound on the synthetic
Ricci curvature leads to properties of the metric measure space which are analogous
to the Riemannian setting, such as the Poincaré and log-Sobolev inequalities, the con-
centration of measure phenomenon, and closure under measured Gromov—Hausdorff
convergence [1, 8, 28]. We note also the related direction of the works [4, 31].

To our understanding, there has not been a notion of a synthetic extrinsic curvature.
Our notion of coarse extrinsic curvature is inspired by coarse Ricci curvature of Ollivier
[25], which is defined in the Riemannian setting through the expansion of the 1-
Wasserstein distance of two uniform measures supported on geodesic balls of a small
radius, the radius being the variable of expansion [25, Example 7], see also the survey
[26]. This is different from the above mentioned synthetic Ricci curvature lower bounds
in that it puts a precise number on the value of curvature at a point. Moreover, it can
be applied to general metric spaces by choosing a family of measures indexed by
points in the space for the evaluation of the 1-Wasserstein distance. Coarse Ricci
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curvature can be computed explicitly for a number of examples on graphs, where the
measures are provided by a Markov chain. We adopt and modify Ollivier’s approach
to the submanifold setting by choosing suitable measures for the expansion of the 1-
Wasserstein distance, showing that this yields a geometrically meaningful information.

As an immediate application of our result, we venture into the setting of [2, 18] to
explore retrieval of curvature information from point clouds generated by a Poisson
point process. In the first of the mentioned works, Hoorn et al. proved that Ollivier’s
coarse Ricci curvature of random geometric graphs sampled from a Poisson point
process with increasing intensity on a Riemannian manifold converges in expectation
at every point to the classical Ricci curvature of the manifold. This was extended in
the second mentioned work to weighted Riemannian manifolds. In the present work,
we show that coarse extrinsic curvature can recover the mean curvature in expectation
at a point. In this case, it is not necessary to impose a graph structure to connect points
of the sample.

In the context of deep learning, it is noteworthy that computational algorithms
for effectively computing optimal transport maps have been proposed, as discussed
in [17, 29]. Additionally, relevant work in the fields of manifold learning and inverse
problems is worth mentioning. One particularly interesting inverse problem is whether
an embedded manifold can be learned from a set of samples x; +&; where x; belongs
to a submanifold M C R”*? and &; are independent Gaussian random variables on
R™*P_ The reconstruction of embedded manifolds has been studied in [9, 11, 12, 27].
An algorithm for constructing an embedded submanifold is provided in [13]. Although
manifold learning is still in its early stages, manifold approximation and reconstruction
have a longer history, we point out some more recent publications on this topic [3, 7,
7,14, 15].

Main results

In our setting, M is an m-dimensional compact Riemannian manifold embedded iso-
metrically in a Euclidean space R”** and M, is the local o -tubular neighbourhood
of M in R"*K  defined for o sufficiently small as

Mg:{x—}—v:xeM,veTxMJ‘, vl <o}

For any compact subset U C M, the projection mapping from its tubular neighbour-
hood

7:U; — U, m(z):=argmin, yllz — x||

is well-defined for all o > O sufficiently small, with the same notation for U, as
above.

Denote by expy, ,: TxM — M the exponential mapping in M with base point x.
Fix a point xo € M, a unit tangent vector v € Ty, M and denote y := expy, , (6v)
for § > 0. Fix a constant &g > 0 smaller than the uniform injectivity radius of some
fixed compact neighbourhood of x¢ in M. Assume §, ¢ < &p/3 so that B (xo) U B:(y)
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lie within the uniform injectivity radius away from x( and assume o is small enough
so that the projection 7 is well-defined on the o -tubular neighbourhood of the &g-
geodesic ball at xo in M. These requirements on the parameters §, €, o will henceforth
be encapsulated in the assumption that they are “sufficiently small”. This ensures that
all locally defined maps are well-defined, in particular the projection map (smallness
of o) and the Fermi coordinates (smallness of § and ¢) used later on.

As our test measures, we choose the probability measures

p = (BY (x)) N AN M,)
n(e =1 (BM (x)) N My)

ST (A) = forall A € B(R"),

where BM (x) denotes the -geodesic ball at x in M. Note that these measures are sup-
ported on compact subsets of M. We seek to obtain the expansion of Wi (uyy . 15%)
with respect to the parameters §, o and ¢.

To relate the Wasserstein distance to the second fundamental form, we first localize
to a tubular neighbourhood of a fixed open set on the submanifold. We expand the
densities of the test measures in Fermi coordinates, and for the subsequent computa-
tions we rely on a crucial observation developed in Sect.2.2: if T is an approximate
transport map from 7" to u5'%, in a sense defined later, then Wy (uy;”, u3°°) is close
to Wi(us’, Tupsy). The remaining task involves proposing a concrete approximate
transport map, which is at the same time close enough to optimal.

When dealing with test measures on an embedded manifold, accounting for the
effect of the bending of the submanifold in the ambient space becomes crucial. The
proposed transport map is thus formulated in terms of the Fermi frame along y, adapted
to the submanifold M in a way that separates tangent and normal coordinate directions
at every point.

We give a rough outline of the proposed transport map, made precise in Sect.2.4.
In terms of Fermi coordinates, if « = («y, ..., ay) represent submanifold tangent
directions with o1 being associated with the direction of y, and if 8 = (B1, ..., Br)
represent the normal directions, an initial proposal informed by the circle example
(Sect.3.1) was

(a0, ) > (8 — a1, 00, ..., 0w, B1y - Bi)-

This can be construed as translation by & in the direction of the first coordinate,
together with reflection in the first coordinate. From studying the planar curve example
(Sect.3.2), it turned out that an additional bending correction needs to be put on top
of the B components of the transport by adding terms involving the derivative of the
mean curvature. Favourably, such a correction contributes to the final estimate of the
Wasserstein distance only at the fourth order and higher, and hence does not interfere
with the mean curvature term, which will appear at third order of the expansion. The test
measures are first expressed in Fermi coordinates in Sect.2.3. The proposed transport
map is then presented in Sect.2.4, where we prove that it is indeed an approximate
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transport map of degree 3, i.e.

d(Typ3y)
— e (@@ B) =1+ 0(8).
duy
This precision is sufficient for obtaining the 1-Wasserstein distance approximation
(see Sect.2.2):

Wiu3?, 1u36) = Wi(uf, Tend’) + 0(8Y).

From here the strategy is to construct a test function f: Bas(xg) C R™+k 5 R with
Lipschitz norm approximately 1 and satisfying the estimate

f(T2)— f2) = ITz =zl + O(8*) = 0(5),

which allows us to estimate the distance between the original measure and its transport
by means of the relation

Wi (U3, Tt = f (f(T2) = f(2)dulf () + 0%,

On the whole, we find that the Wasserstein distance between the initial measure ug(’f
and the target measure p'° is approximated by [,, [Tz — zlldu;’ up to O (8*) (see
Lemma 2.25), which is explicitly computable as an expansion in §, 0 and & with
geometric quantities as coefficients.

Using the above tools, in Sect. 3 we thus compute the expansion of W (,ux0 , y,g ),
beginning with the case of a planar curve:

Proposition 1.1 Let y be a smooth unit speed curve in R? such that y (0) = xo and
y(8) = y. Forall §, e, 0 > 0 sufficiently small with o Vv ¢ < §/4, it holds that

&2 N o?
~ 6R2

) + 0@

where R is the radius of the osculating circle of the curve at x.

This expansion can be rearranged as

N D o 3
lxo—yll ~ 6R* 3RZ

We refer to the quantity on the left as the coarse extrinsic curvature of y between xg
and y at scales o, €. A version of this result for spatial curves is presented in Theorem
3.10. In Theorem 3.16, we then proceed to study the case of coarse extrinsic curvature
along a geodesic on a surface embedded in R3.

This work culminates with the most general form:
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Theorem 4.1 Let M be an isometrically embedded submanifold of R"*, and y a
unit speed geodesic in M such that y(0) = xo and y(8) = y. Let (ej)Z’:l be an
orthonormal basis of TxyM with ey = y(0) and assume that ll i (e1, e;) = 0 for all
Jj=2,...,m.Then for every o, ¢, 6 > 0 sufficiently small with o v ¢ < §/4 it holds
that

o2 &2

o= 4
T2 2(m+2))(11x0(€1,61),H(Xo))) +0(@7).

Wi (g 1) = lly — xoll (1 + (
The assumption on the second fundamental form is necessary for optimality of
our proposed transport map up to sufficient order and can always be satisfied for
submanifolds of codimension 1, in particular surfaces embedded in R3, by choosing
the basis of principal curvature directions. Further commentary is provided in Remark
4.2.
To interpret such expansions in terms of mean curvature, we can remove the direc-
tionality of the above result caused by transport in the direction of y. Denoting the
square norm of the mean curvature vector as

k

1H (xo)lI> = ) (H (x0), mi (x0))°

i=1

for an arbitrary orthonormal basis (n; (xo))i.‘zl of the normal space Ty, M +c Ty, N,
we deduce the following:

Corollary 1.2 Let (ej)’;’:1 be an orthonormal basis of TyyM, and for j = 1,...,m,
lety; = expM’xo(Sej)'. Assume that ll(e;, ej) = 0 fori # j. Thenforallo,&,5 > 0
sufficiently small with o Vv ¢ < §/4 it holds that

“ Wi (%', Mg’~8)> ( g2 o? )
- 1) = - IH (x0)I* + O(5%).
Z( lxo — y;ll 2m+2) k+2

j=1

Observe that the left side of the equation is independent of the choice of orthonor-
mal basis (e j);”:l because the norm on the right side is basis-invariant. Moreover,
the assumption on the second fundamental form always holds for submanifolds of
codimension 1 (see Remark 4.2).

In Proposition 5.4, we deduce that the coarse extrinsic curvature of suitable test
measures on Poisson point clouds sampled from the tubular neighbourhood retrieves
the same extrinsic geometric information consistent with Theorem 4.1.

One key ingredient in the proofs of the above theorems is the geometric approximate
transport map introduced in Definition 2.18, defined by means of Fermi coordinates
(as per Definition 2.14) adapted to the submanifold. Test measures in these coordi-
nates encode information about the second fundamental form of the submanifold. The
proposed map is verified to be an approximate transport map between the test mea-
sures with sufficient order of accuracy, as specified and motivated in Sect.2.2. The
optimality up to fourth order is proved by choosing a concrete test function for the
Wasserstein lower bound by the Kantorovich—Rubinstein duality.
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In the resulting expansion of the Wasserstein distance, the second fundamental
form at the fixed point xo appears at third order, and its derivatives appear at fourth
and higher orders. As a consequence, information about the second fundamental form
at a point can be retrieved in a suitably scaled limit of coarse curvature. Please see the
discussion below for an example.

Discussion

We illustrate this work using the following prototypical example. Let y : (=8¢, d9) —
R2 be a smooth, unit speed planar curve, and n: (—dg, §p) — R2 a unit normal vector
field along y, unique up to sign. Denote by R () := “y(l—a)” the radius of the osculating
circle at the point y (o). To detect the extrinsic curvature at xo := y (0), captured here
by R(0), we define test probability measures centered at nearby points y = y(5)
indexed by § > 0.

Denote u the Lebesgue measure on R% M = y((—8o, 80)) as the image of the
curve, and M, as a small enough tubular neighbourhood of M so that the orthogonal
projection 7w : My, — M is well-defined. Denote

Bse(y) = {z € R*: |z = (@) < 0.d,(y. 7(2)) < &}

where d,, is the distance along y. Define for o, & > 0 with o vV & < §/4, the Borel
measure on R2,

(AN By (y))

0,€ A =
wy A= B ()

We compare these in 1-Wasserstein distance to the initial measure, i.e. when § = 0
and is denoted Mggf. The Wasserstein distance has the form:

2 2
€
Wi (8, u) = |lxo — yll{ 1 — 0.
1y > my™) = llxo yll( 6R(0)2+3R(0)2>+ (%)
Rearranging this expansion yields
W a,s’ o,& 1 2 2
llxo — i RO \6 3

From this point, depending on the application, we may consider three different
regimes for the parameters ¢ and o as y converges to xg. We recall the asymptotic
notation o = ©®(§) means there exist ¢, C, §o > 0 such that for all § < Jg,

cd <a(b) < Cé,
and 0 = 0(8) means lim s_,¢ @ =0.
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(1) limgs_g % =C# /2 for some known constant C > 0, i.e. the decay of both
o and ¢ is controlled. In this case,

. 6 Wi(us©, 1u5®)
—— = lim — 1— ,
R(0)? -0 (C?—2)02 lxo — ¥l

(i) 0 = ©(5) and ¢ = 0(9), i.e. the decay of o is controlled, while the parameter
of support size ¢ vanishes fast. In this case,

1 3 (1 W /L;’S)>

—R O 3 = _ 1im=H __2 —
0)2  e=0(0).0=0(6) © llxo — ¥l
§—0

(i) € = ©(5) and 0 = 0(9), i.e. the decay of ¢ is controlled, while the size of the
tubular neighbourhood o vanishes fast. In this case,

1 . 6 Wiy, 1)
— = lim —-|{1-—.
R(0)2  o=0(c),e=0(5) &2 lxo — i

§—0

The requirements 0 = ©(§) and ¢ = ©(§) in the respective cases are in place to
ensure the remainder term 0(63) in (1.2) does not explode upon division by o? (resp.
&2) in the limit as § — 0.

In light of the above discussion, we may define the coarse extrinsic curvature
between xo and y at scales ¢, o > 0 as:

Wi(uyy s 1)

(1.3)
llxo — ¥

Ka,s(x(), y)=1-—

This quantity can be estimated from point cloud data and used for geometric inference.

In summary, this work focuses on Riemannian submanifolds embedded isometri-
cally in Euclidean spaces with the aim of producing a reasonable measurement for the
bending energy. This bending energy can also be estimated from point clouds obtained
from sampling. One of the novel ingredients is the construction of a test function for
using the Kantorovich—Rubinstein duality to obtain a lower bound for the Wasserstein
distance in this setting.

The outline of this work is as follows. In Sect. 2, we establish geometric prelimi-
naries pertaining to the volumes of tubular neighbourhoods and present approximate
transport maps as a novel tool for approximating the 1-Wasserstein distance. In Sect. 3,
we give description of coarse extrinsic curvature for a planar curve, space curve and
a 2-surface embedded in R?. The coarse extrinsic curvature of a general submanifold
of arbitrary codimension is studied in Sect.4. We present several immediate corollar-
ies to our results with practical applications in Sect.5. Although the cases of curves
and surfaces in Sect. 3 are just instances of the general result in Sect. 4, they provide
value in understanding this general case. Sections 3 and 4 can be read separately after
reading Sect. 2, which contains all preliminaries.

@ Springer



24 Page 10 of 65 M. Arnaudon et al.

2 Preliminaries

We prove a formula for volume growth of tubular neighbourhoods of submanifolds,
leading to a disintegration of the ambient volume measure adapted to the submanifold.
This formula is subsequently utilized to derive explicit formulas for such disintegration
in Fermi coordinates, considering cases such as a planar curve, space curve, and a
surface in Sect. 3, and general Riemannian submanifolds in Sect. 4.

Following the geometric preliminaries, we introduce the notion of an approximate
transport map, enabling the computation of Wasserstein distances up to a sufficiently
high degree of error. Subsequently, we define the test measures to be transported
and their representation in Fermi coordinates. Finally, we propose a transport map to
evaluate the Wasserstein distance of these test measures.

2.1 Ambient volume disintegration

We begin with a simple lemma on evolution of probability densities. We denote P(X)
as the space of probability measures on a measurable space (X, M). The notation
W < v denotes the fact that the measure p is absolutely continuous with respect to
the measure v.

Lemma 2.1 Consider (j1:); >0 C P(X) such that u; < s foralls <t. Leth;: X —
R, t > 0, be a family of functions with t — h;(x) locally integrable, and such that

ditits
% ‘Yzog—g(x) = hy(x) forevery t > 0. Then

di (x) = o hsds
duo

Proof The change of density at any ¢ > 0 satisfies

dkigs
d| dpers . _d| @
- (x) =— Ao he(x)
ds |—o di ds |s—o d_u(l)(x)
implying
d ditiys duy
— (x) = hy(x) —(x)
ds |y duo " dpo
which has the unique solution %(x) = el hs@ds by standard ODE theory. O

Notation 2.2 Throughout this article, M is a compact Riemannian manifold of dimen-
sion m, isometrically immersed in a Riemannian manifold N of dimension n. Set
k := n — m. Let oy > 0 be a fixed number smaller than half the reach of M in N.
The reach is defined as the maximal number » such that each point within a distance r
from M has a unique orthogonal projection to M, 7 : M,, — M. The projection map
is well-defined within the ‘reach’.
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Let U C M be a sufficiently small open neighbourhood such that there exists
an orthonormal frame of unit normal vector fields (nj,...,n;) on U and a one-
parameter family of vector fields {(e;(s))/", :s € (=00, 00)} such that (e;(s));., is
an orthonormal frame on v (U) for every s € (—oy, 0p), and s > ¢;(s) is smooth
for every i = 1, ..., m. The latter can be constructed by taking the pushforward of
an arbitrary initial orthonormal frame by /¢, denoted by (D, 0)¥s)/",, and applying
the Gram—Schmidt orthonormalization procedure.

Definition 2.3 Letn € I'(TU~) be a unit normal vector field, and define the normal
flow ¥ : M x (=209, 2009) — N by

Vi (x) = expy  (rm(x))

where expy . : TxN — N denotes the exponential mapping on N. Denote by / ;V the
parallel transport with respect to the Levi-Civita connection V¥ along ¢ — 1; (x) for
a fixed x € M, and note that %w,(x) = //ﬁV n(x).

For every t € (—209, 200), ¥, is a diffeomorphism onto its image, and ¢ > ¥ (x)
is smooth with non-vanishing derivative for every x € M. Equip every ¥, (M) with
the Riemannian metric inherited from the ambient space. The mean curvature of the
leaf ¥4 (U) is then given by

HWy(x) =Y Vi ei (s (x) — VY ei (s ().

i=1
In particular, for any unit normal vector field n on U,
m
(HWs(x)), /¥ m(0)) =Y (/¥ n(x), V2 ei (s (x))).

i=1

The following lemma shows / ?] n stays normal to the leaves ¥, (U) as ¢ changes.

Lemma 2.4 The vector field //fv n(x) is normal to Y (U) for every t € (—oy, 0p), i.e.
(De; Vs, //;V n) = 0 for any local tangent frame (e;);_, on M.

Proof For every t € (—00, 00), ¥ being a diffeomorphism implies that if (e;)" ; is a
frame on U, then (D, Y1)}, is a frame on v, (U), not necessarily orthonormal. Then

d DN
E<De,‘¢t, //?’n> = <WDEI-¢[, //ﬁv 11>

d
= <V275 Yy, //fvn>

\AVAR WASY

1
3 D, (/N n, /N n)

1
EDeil =0,
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24 Page 12 of 65 M. Arnaudon et al.

where on the second line we used that %w, x) = //fv n(x). The initial condition
Yo = id gives (Dg; Yo, n) = (e;, n) = 0, so we may conclude that //fV n is normal to
all tangent directions on v (U) for all 7. O

The action of push-forwards of volume forms on any orthonormal basis of tangent
vectors is characterized by the determinant of the mapping which we make precise
below. Let M|, M, be Riemannian manifolds of the same dimensionm, ¥ : M| — M,
a diffeomorphism, (e;)._; an orthonormal frame on an open set Uy C Mj and (&;)]",
an orthonormal frame on an open set U, C M3, and (e')2 |, (&')]" the corresponding
coframes characterized by el (e i) = 8t et (€j) = 8; Below, by the determinant of

DY~ (x): T M> — Ty-1(xyM1 we mean that of the matrix representing the map in
these bases:

det Dy~ ! = Z nSign(U)ei(Wﬁjlé(r(i))-

oeS, i=lI

By the rules of differential forms acting on tangent vectors, for all x € U,

Vel Ao A () (@1(X), . .., Em (X))

= (@A AW e ), Yy e (1)
m .
= Z l_[ sign(o) e () (¥y ey
oges, i=1
=det Dy~
Since linear maps are determined by their values on basis vectors, we may deduce

Vi(e' Ao ne™)(x) =det DYy L (x) e A - A (x). 2.1

With the above notation we return to the exponential map ¥ (x) = expy , (fn(x)).

Proposition 2.5 (Change of volume) For every t € (—oy, 0y),

det Dy (x) = exp <— fl<H(l/fs(X)), //ﬁvn(x»dS), 2.2
0

and hence the volume of the image of any Borel measurable A C U can be expressed
as

'
voly, () (Y (A)) = /Aexp (—/0 (H (s (x)), 1Y n(x))ds> dvoly(x) (2.3)
where voly, u) is the Riemannian volume on r,(M).
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Proof First, we extend the map ¢ : (—og, 09) x U — N to 1}: (=00,00) xUyy — N
by the flow condition

Vs (Y (X)) = Ypps (x)

forall s and ¢ in (—oy, 00). This determines v uniquely because (Vi (U)}ie(=0p,00) 152
foliation of the tubular neighbourhood Us,. Then on every leaf ¥, (U) of the foliation,
we have 1/;0 = id. If (€' )’" , and (¢’ ) L, are orthonormal coframes on ¥;4(U) and
Y (U) respectively, the change of varlable formula for volume forms (2.1) states that

(U_g)we' A - A€ = (det DY) e A -+ AE".
Then for every A C U Borel measurable and s € (—oy, 09),

voly, ..ty (Wi (A)) = voly, . o (s (W (A)))
= ((—s)evoly, ) (Wi (A)

= f det DJry (x) dvoly, () (x)
Vi (A)

using respectively the flow property, definition of the push-forward of a measure,
and the change of variable formula with voly,, ) = e' A --- Ae™ and voly, ) =
AN

Denoting by % the covariant derivative along s — 1, the Jacobi formula for the
derivative of determinants gives

S 1s=0

(G
= trace -—
¥ (A) as

det Dlﬂs (x) dvoly, (m)(x)
s=0

d
vol(Y45(A)) = / 35
Vi (A) OF

(Do) s (x), et + S)(x))>

) dvoly, () (x)

s=0 i,j=1,..., m

< Do,y Vs (x), e (f)(x)> dvoly, () (x)
Y (A)

/(A)< ‘(’)3
< a
(A0S [

(5.

2
-2

1//s (x), e (t)(x)>dV0L/f,(M) (x)

--X

J
L

Y (x), VN, e (r)(x>> dvoly, ) (x)

Vs (0, VY, ez(r><wz<x>>>d(w, )evoly, () ().
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From the second to third line, the other term coming from the product rule applied on
the bracket does not contribute to the trace, because for i = j,

19
< e,(z)lﬂo, S€i (t)> <€z (1), i (t)> =5 5 i), ei®)) =0

using that 1}0 (x) =xso DIZO = id. From the fourth to fifth line, we used normality
of the flow (L [s—Vs (x), ¢; (1) (x)) = 0, and on the last line applied & s (V¥ (x)) =
%wlﬂ (x) from definition of the extension v/, before pulling the integral from v, (A)
back to A.

Hence the evolved volume measure pulled back to U satisfies the dynamics

m

d(¢r+c)*V01vff+s<M> < >
) = (0, VN e (0 (W ()
s=0 d(W; avoly,an Zl Vi) Ve a4 o

— (H:(x)), /¥ n(x)),

0
s

which together with the initial condition d (v¢), lVOIwO( m) = dvoly implies

d(W; Y wvoly, o

det Dy, (x) = volr

t
(x) = exp (— / (H (s (x)), /Y m(x)) ds)
0

by Lemma 2.1, setting /; to be the right-hand side of (2.4). Equation (2.3) is then
simply the change of variable formula for the map ;. O

Remark 2.6 The formula of Proposition 2.5 can be extended from the neighbourhood
U to all of M by a partition of unity argument, nonetheless the local formulation is
sufficient for our purpose.

We proceed to derive a disintegration of the ambient volume measure adapted to a
submanifold of arbitrary codimension, at the cost of specialising to the case N = R”.
Note that the covariant derivative VX" then becomes the plain derivative denoted by D.

Notation 2.7 Let (n j)l;:1 be a local orthonormal frame for 7M~* on U and denote
Bgo C R¥ the centered Euclidean ball of radius oy. Define the map

/B UXB§0—> N U) cR"

£ 2.5
Y, B)=x+Y Binj(x), 2

j=1

which gives the k-dimensional foliation {y/ (U, ) : B € Bgo} of 7 ~1(U) with leaves of

dimension m. Extend (n j)’;:1 and (e;)!2 | smoothly to 7~1(U) so that the restrictions
to the submanifold (U, B) are an orthonormal frame in the tangent space and the
normal space, respectively, for every B € B(’;O
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Denote n(x, 8) = Zl;:l i 1|I/;Ji\(zX) which was shown in Lemma 2.4 to be normal to

each leaf v (U, B). Then the mean curvature of ¥ (U, B) in the direction n(x, 8) is

(H((x, B), n(x, B)) = <n<x, B VE ey, ﬁ))>.

i=1

Denote also the components of mean curvature in each of the directions of the normal
frame,

HI(y(x, B) = (n;(x), H( (x, B)) = <n,»(x>, SOV ey ﬂ))>
i=1
so that
k .
IBICH (¥ (x, B)), m(x, B)) = Y BiHI (W (x, B)).
j=1

Remark 2.8 The collection of submanifolds {y¥ (U, B): B8 € §(’§0} is indeed a foliation

of 771 (U) ¢ R™*¥ (seee. g. the definition of foliation in [21]). The leaves are disjoint
submanifolds of dimension m. Defining

k
Fiprooos pmsBro-o o B = &L p) + ) B EPL, .. pm))
j=1
where £: O C R™ — U is an arbitrary chart on U, we have by definition that
v, p) = F{BD,

so each leaf is a level set of F' and thus F is a flat chart for the foliation.

Proposition 2.9 (Disintegration) The ambient volume measure on 7 '(U) c R”
disintegrates with respect to the submanifold and the normal frame (n j)];:l as

Voan(A):/ volM(dx)/~ d/sl...dﬁkILA(w(x,,3))e‘fol T BiHI (U (xsP)s 6
U B,

for any Borel measurable set A € B(w~'(U)) in the tubular neighbourhood.

Proof We apply the change of coordinates by the map defined by (2.5), which at every
(x, B) has block-triangular derivative with respect to the orthonormal bases

(61(x), oo ep(x), 08, (x), ..., g, (x))
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and

(1 (x, B)). ... em(Y(x, B)).mi(x), ..., mi(x))
in the domain and codomain respectively, since

(0, ¥ (x, B).ej(x, B)) = (mi(x), e; (¥ (x, B))) = 0.
Hence the determinant can be computed as

det DY = det({De, . ¢;)) det (3, 1))
= det((De, ¥, €})) det ()
=det((De; ¥, €j))
for which we have the r_ight-hand side of (2.2). . ' _
Denoting (e")", (n’)f: | the coframes characterized by e’ (e;) = 8; andn'(n;) =
8
j b

Voan(A):/l Laz)e' Ao ne™An' A -+ ADRF(2)
7 (U)
=/U A Ae’"(X)/Bk dpy...dBrla(Y(x, B))|det DY (x, B)I
o0

_ / volyy (dx) / By ... dB LAY (x. B))
U BES

ol [ (v ) o )

on the second line using the change of variable formula and on the third line plugging

in the determinant expression (2.2) with n(x, ) = 21;21 ﬁjrél(‘x) and t = ||B]l2. The

final expression is obtained by the substitution 5" = ”fT” so that

18112 sB sB > 1 , , ,
/0 < (W(x’ IIﬂII))’n(x’IﬂH) ’ /0”'3”< Wiz, 5 p), mix, s )) ds

1k )
:/ > BiH (Y(x.s'B))ds’. O
(U

Corollary 2.10 (Codimension 1) If M has codimension 1 then the ambient volume
measure on 7w~ (U) can be written in terms of the disintegration

o
volgn (A) 2/ / ﬂA(I//(xa.B))6‘_f0ﬁ<H(1//(X,ﬁ/),n(x’ﬁ/))dﬂ dB voly (dx), (2.7)
UJ—o
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forall A € B(w~Y(U)), where voly(dx) is the volume measure of the submanifold
M and H(y (-, B)) is the mean curvature on the Riemannian submanifold (U, B).

2.2 Approximate transport maps

In the sequel, we work with transport maps which are only optimal up to sufficiently
high degree for asymptotically small diameter of support of the test measures. We
present a result which justifies the use of such transport maps.

Let X be a Polish space, P(X) the set of probability measures, define

P1(X) = {,u € P(X) : 3 x9 € X such that / d(xp, x) u(dx) < oo}
X

and consider two families of probability measures (/L?)g;o, (M%)g}g C P1(0).

Lemma 2.11 (W distance approximation) If diam supp ,u2 = 08" and ,u,‘? < ug
for every § = 0 with the density satisfying sup, cqupp 1w g d”‘ (x) =1+ 08", then

sup [Wi(, u9) = Wi, uy)| = 0(6**).
neP(X)

Proof By the reverse triangle inequality and Kantorovich—Rubinstein duality, for all
wn e Pr(X):

[ Wi, 1) — Wi, 1d)| < Wi, wd)
= sup / OO @dps(x) — dpd(x))

feLip(X) /X
5
= sup / f(x)( L) dpdx) — dué(x))
feLip (X) JX Mz
= sup /f(x)( “ (X)—l)d,uz(x)
feLip;(X)
= sup / (f(x) = f(x0) OBy dud(x) = 0T,
feLip (X)) /X

where x( € supp ug is arbitrary. On the last line, we introduced the term

ff(o)( a(x) )duz(X)=0,

because f(xp) is constant and the density integrates to 1, and then used the 1-Lipschitz
property of f together with the O (8%) bound on the diameter of the support of 5. O

Let (M5)620 C P1(X) be another family of probability measures.

@ Springer
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Definition 2.12 (Approximate transport map) A measurable map 7°: X — X is said
to be an approximate transport from u® to ,ug with degree k if Tf w® <« p and the
density satisfies

d T(S 8
sup LD ) 1 oo,
xesupppy A5

Corollary 2.13 If T%: X — X is an approximate transport map from u’ to /,Lg with
degree k and diam supp Mg = 0(8%) then

Wi (b, 13) = Wi (i, T2 by + 0849,

Proof Set ,u‘f = T2 4% and apply the previous lemma. O

2.3 Test measures in Fermi coordinates

Let (M, g) be a Riemannian submanifold of codimension k in R”** and U ¢ M an
open neighbourhood of a point xo € M as in Notation 2.2. The Fermi coordinates
are a suitable tool for explicit computations and will be used throughout the rest
of this work. The following is a modification of classical Fermi coordinates to the
submanifold setting.

Definition 2.14 (Fermi coordinates) Lety : (—3q, §9) — M be a unit speed geodesic
with 8o > 0 small enough for y to be contained in U, gp the uniform injectivity
radius in M along y and o smaller than half the reach of U in R Let (€))L, be
an orthonormal frame for the fibres of 7 M along y such that ej(«1) = y (1) and
V}]}”ei (1) =0fori =1,...,mandevery o1 € (—5, §p). Also let (ni)f?zl be a local
orthonormal frame for fibres of the normal bundle 7 M~ along y.

Denote by Eg"—l the centered ball of radius ¢ > 0in R”~! and by Ef; the centered
ball of radius o > 0 in R¥. Denote o = (a1, ...,0m), B=(B1, ..., Br) and define

¢: (=80, 80) x B! x B — R,

m k
p(a, B) = expM,V(al)(Z aiei(al)) + Y Bmj(@),

i=2 j=1
which is a diffeomorphism provided that 8¢, €9, o9 > 0 are sufficiently small. This is
referred to as the Fermi chart along y adapted to the submanifold M. See Fig.3 for

an illustration on a 2-surface in R3.
The Riemannian metric is expressed in the Fermi coordinates as

gij (@) = (3¢ (., 0), 0P (ex, 0)). 2.8)

Remark 2.15 The advantage of ¢ over a generic ¥ as given in Notation 2.7 is that ¢ is
adapted to the geodesic y in a way that simplifies computations of distances relevant
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to our optimal transport problem. The chart ¢ yields again a foliation {¢ (U, B):
B € BE } of M.

Definition 2.16 (Test measures) Denote the cylinder-like segment in R” of height o
and radius ¢ centered at x € M as

By e (x) :={z € Mo :dy(7(z), x) < &}

and let ; be the Lebesgue measure on R". For any x € M define the family of zest
probability measures

(AN Bye(x))

forall A € B(R"): ulf(A) =
orall A € BRY: 13°(A) = = 5=

indexed by ¢, 0 > 0.

Denote & = (a2, ..., ) so that @ = (a1, &). The main purpose of the expansion
in the following lemma is twofold. First, we use it to design the third order corrections
in the approximate transport map of Definition 2.18 so that density matching occurs
in Proposition 2.23. Second, the first order term of the expansion interacts with first
order term of pointwise distance when integrating to get the Wasserstein upper bound
in the proofs of Sects. 3 and 4.

Lemma 2.17 (Test measures in Fermi coordinates) For any y = y (5), the expansion
of the density of test measures in Fermi coordinates is

(@' 1) (de, dp)
k k m
1 . .
=15, 0+a.4, ﬂ)(l =) BH @) =" ajfide;(H 0¢)(0)
i=1 i=1 j=I
‘ . 1@ . . 2.9)
= D BiBidp (H o®)O) + 2 3 Bif H' (¢O) HY ((0)
i.j=1 i,j=1
1 m m
+ 7 D D g, D it (0) + 0(33>> dadp

g.0=2 i=1

where Z is the probability normalization constant and g = (g;;) is the Riemannian
metric of M in Fermi coordinates given by (2.8).

Proof First, note the pull-back of the test measure /,Lg'g (da, dB) to Fermi coordinates
is

(@' n9")(da. dB)

1 R 1
=7 1g, (a1 +38,a, ﬂ)exp<—/0 I1BI(H (¢ (e, s8)), n(¢ (e, Sﬂ)))ds)(lf);lVOlM)(da)dﬂ-
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The Riemannian metric in Fermi coordinates expands as
m 1 m
8i(@) = gij(0) + 3 e i (0) + 5 Y @, 0, 81 (0) + O (&)

=1 L=1
! (2.10)

1 m
=8+ 5 D gl B, 8ij (0) + O ().
q,0=2

Indeed, 9y, gje(cr1, 0) = Oforallo; € (=89, o), and hence also 9y, Iy, g je (1, 0) = 0.
We show this by cases:

o foralli, j, £ =2,...,m:0;gj¢(a1, 0) = Obecause forevery fixedor; € (=8, o),
¢ (a1, -) are normal coordinates within the injectivity radius of eXPy (ay) {y (a1) }l)
C M at y(ap) (see e.g. [19, Section 1.4] for a proof),

o foralli, j =1,...,m:01g;j(ar,0) = Oforany a; € (—3o, do) as the orthonormal
frame along y used to define the Fermi chart is parallel translated along y,
e foralli =2,...,mand j =1,...,m and any o1 € (—69, &p):

3ig1j(@1,0) = (3, 0 (@1, 0), 0 ¢ (@01, 0) + (3 ¢ (01, 0. V! 006 (@1, 0))
= (Vi 309 (@1, 0) = V3! 100, (@1, 0). 3¢ (1, 0)) = 0

using that V},%:(ﬁaaiqb(al,O) — vgfl¢aai¢(a1,0) 1 M and Vg;’i¢8aj¢(a1,0)

= 0. The latter vanishes for j # 1 again by normality of the chart on
expy(al)({)}(al)}J—), and for j = 1 because 9y, ¢ is given by parallel translation
along y.

The Riemannian volume expanded in the Fermi coordinates then simplifies to

o5 'voly (da) = \/det g;; () dar

| 12
= det (5,‘]' + 3 Z Olqotgaaq 0, &ij(0) + 0(83)> da
q.4=2
m

1 m
— (1 +37 Y gt B, i (0) + 0(83)> da.

q.0=2i=1

Moreover, expand the exponent in the normal part of the disintegration as

1 1 _k A
—/0 B Hn(¢ (e, sB)) ds = _/o ZﬂiH'(d)(a, sB))ds
i=1

k
==Y BH @) =) a;Bide;(H 0¢)(©0)

i=1 ij

— ) " BiBjog;(H 0$)(0) + 0(5%)

i,J
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and apply the approximation up to second order e* = 1 + x + )‘72 + O(x3) to obtain

1
exp <— /0 181l Hu(9 (at, sB)) dS)

k
=1-Y BiH ($0) =Y a;Bidy,(H o$)(0) @.11)
i=1 ij
i 1 i j 3
= D Bib g, (H o$)(O) + 5 3~ pif; H 9 O)HI (#(0) + 0(8).
i,j i,j
We conclude the result by taking the product of the two factors (2.10) and (2.11),
merging third order terms in «, 8 into O(8%) by the assumption & V o < §/4.

The probability normalization constant can be deduced by integration of (2.11) with
respect to 3’ as

k
_ 2 i 2 3
Z_1+2(k+2)0 [E:1H (@0)~+ 0(5),
and so
1 1 k
) i 2 3
7= 1 12 o ;:1 H'(¢(0))" + 0(5°). O

2.4 Proposed transport map
As mentioned in the introduction, when considering an embedded manifold, itis crucial
to include the mean curvature in the transport map. We will show that the transport

map proposed below is an approximate transport map with degree 3. We then present
a criterion for optimality of the proposed map in Lemma 2.25.

Definition 2.18 Define T: By ¢ (x9) — By ¢(y) in Fermi coordinates as

T(¢(a, B)) = ¢(5 — 1,02, ...,0y,

Vo2 1
B — 3 (07 = B — 2011) 0oy (H " 0)(0),

“ey

1
B3 (0% = B8 — 2a1)dy, (H"o¢)<0)>.

Denote by & = (a2, ..., a;;) and similarly for &', and denote the input vector on the
right in the above definition as (a/, 8). Note that

df=8—ay, @ =a B =p+0(6>.
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Remark 2.19 Observe that T is a local diffeomorphism and

k
|det D¢~ 0T op) (@, B)] = 1 =Y Bi(8 — 21) 8o (H' 09)(0) 4+ O (8”)

i=1

and deduce

|det D@1 oT o) (e, B))| = Idet D(poT o) (e, B)| 7"
k
=1+ Bi(6—201) 80, (H 0§)(0)+0(8). (2.12)
i=1

Remark 2.20 The third order terms in the definition of T are adjustments to cancel out
second order terms in the proof of Proposition 2.23 below, obtaining an approximate
transport of degree 3 as a result. In fact, the form of T is tailored precisely for this to
occur. It turns out these third order adjustment terms do not influence the Wasserstein
distance computation up to order 4.

We need two general lemmas to show that 7 is an approximate transport of degree 3.

Lemma 2.21 (Density under pushforward) Let X, Y be measurable spaces, p: X — Y
a measurable bijection with measurable inverse, and ju, v two measures on X with
w K v. Then the push-forward measures are also absolutely continuous with density

d ()

_di
A0ov) (x)_dv W x)).

Proof For all measurable sets A C X,

i (A) = (' (A)

= / d—u(x) dv(x)
y-1(a) dv

d
- / Ly oy @) dv(r)
y-l(A) av

du _
- [ FoT wdwam. o
A av
Noting that the representations (2.6) and (2.7) are decompositions into skew-
products of two measures, the following will be used for density comparisons.
Let X, Y be measurable spaces. Given measures { u*}’ 1y € Y} on X and a measure

uo on Y, the skew-product is defined as follows: For all bounded measurable real
valued functions f on X®Y,

w1®p2(f) :=/yfxf(x,y)du{(x)duz(y)-
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Lemma 2.22 (Skew-product density factorization) Consider two families of measures
(,u{)yey and (vly)yey on X such that po < vlyfor everyy € .Yandthe map (x,y) —

dw . .
L‘.(x) is measurable. Furthermore, let |1 and vy be measures on'Y with 1y < v;.

Conszder the skew products of (/L1 )yey Wwith |1y and that of (v1 )yey Wwith vy. Then
m1® po L vi®vy and

d(u1® u2) d,U«l
A0 @) (x,y) = ( ) ( ).

Proof Plugging in the densities, for all f € My ® My bounded:

@ ua(f) = / / f(x,y>du{’(x>dm<y)
f/f( ) ()—(y)dvl(x)dvz(y)

//f( ) ()—(y)d(m@vz)(x y)

®
//f( d((’““®“2))( Y dmew.y). o

We verify that the density of Ty u$;" via T matches that of 115 up to O(8°).

Proposition 2.23 The proposed map is an approximate transport map of degree 3, i.e.

d(Tupy
(d ’ié’)(qﬂ ) =1+ 0.

Proof First, combining the elementary change of variable formula with the Fermi
coordinate representation of y,j'q’f, with notation of Definition 2.18 we have

(¢;lT*u§58)(da dp)

= (¢~ "o Tog)u(ey ' u%)(dar, dP)

k k m
1 / A1 ol !y
=Ellgm(al—3,01ﬁ)(l—Zﬂ,-H'(qﬁ(O))—Zza}ﬁfaa,-(Hnioqﬁ)(O)

i=1 i=1j=1

- Z BiB; 05, (H’o¢>(0>+ Z BB H! (¢0) H (6(0))

i,j=1 lj 1
1 noom k )
7 D D ey D i (0) + 3 Bi(8 = 2e1) ey (H' 0 9)(0) + 0(53>> dadp
g.0=2i=1 i=1

(2.13)
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using the expansions (2.12) for the determinant of ¢ 'oT o¢ and (2.9) for the coor-
dinate representation of ¢, ! u%s.

We use Lemma 2.21 to push the density into Fermi coordinates, and then Lemma
2.22 allows us to take the ratio of the densities of (2.13) and (2.9), obtaining

d(Tyuss5)
d (T &

d(¢*1 0'8)
=1, @@ —8,& )1+ 0(8%)

(P(a, B)) = (. B)

because the second order terms cancel out. Here we also used that T is a diffeomor-
phism from By ¢ (0;+4) t0 By (8, 0,y+4—1), hence

]ll;’g,g(ﬁ,())(a/’ ,3/) = ]lgms(o)(al -4, a, B). O

Remark 2.24 Building upon the preceding proposition and leveraging Corollary 2.13,
we readily deduce that the proposed transport map satisfies:

W13 ug®) = Wi(ug', Tuul®) + 08,

taking also into account that supp T, u5;" = supp u5'* leading to diam supp Ty pu5;," =
O(8) when o v ¢ < §/4. Thus, when computing the coarse curvature, we may use
Wiy, Teiyy ). This is justified as terms involving the second fundamental form at
the point xo emerge only at the third order in the expansion of W, (%, ug’g), making
precision up to O (8*) sufficient.

The following will allow us to deduce a Wasserstein lower bound from an upper
bound provided by an approximate transport map of degree 3, and merging these into
a both-sided estimate up to O (6%).

Lemma 2.25 If f: Bys(xg) C R™" X — R is smooth and takes the form
f(T2) = f@) =Tz =zl + 0% = 0(8) (2.14)
and the magnitude of its gradient satisfies

sup V(@) =1+ 0

2€Bas(x0)

then for all o, ¢, § sufficiently small with o Vv ¢ < §/4,

Wi (uSE TunTse) = / 172 — 2l dus () + 0(6%)

/ (F(T2) — FQ)duTE @) + 0.
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Proof Using the expansion 1/(1 +a) =1—a + 0 (a?), we deduce that

( sup IVFEO) ' f) =0+ 06 f).

Z'€Bos(x0)

By the mean value theorem, a differentiable function divided by the supremum of its
gradient is 1-Lipschitz. Then by Kantorovich—Rubinstein duality

Wi(uGe Tundy) > / (sup VAN (T2 — f@) UG @d2)

Bo.e(x0) z'€Bas(x0)

= /B ( )(1 +OEN(f(T2) = f@)duf (e, B)
o,e (X0
- / (f(T2) = F)uGE(dz) + 06
Bg.e(x0)

= f 1Tz — 2|l u%:F (dz) + O (8%
BJ,E(XO)
> Wi, Tunl) + 0(8%),

using the assumption (2.14) on the third and fourth line. O

Finally, in order to integrate over the correct range of Fermi coordinates to cover
precisely By (x0) as the support of u3;°, we need to find the range parameter &(«)
such that if

m

k
B, (0) == {(a, B):leil <& Y of <e(@)? ) B < az} c R
j=2 i=1

then
¢ (Bs,:(0)) = Be(xp).

This is a necessary consideration, because in general non-flat spaces
¢(Bo.:(0)) # B (x0).

The following is a classical result of Toponogov, which is a generalization of the
Pythagoras theorem for Riemannian manifolds and gives a characterisation of sectional
curvature. See e.g. [24] for a proof.

Lemma 2.26 For any point xg € M and any wi, wy € Ty M sufficiently small, the
Riemannian distance between €XPy, (wy) and eXPy, (wy) has the expansion

1
d(expr(u)l), expxo(wz)) = ”wl - w2” - § <R(wla w2)w29 wl)

+0max (w |, [lwal)?).
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As a consequence, we deduce that given a coordinate «; € (—¢, ¢), the range
parameter € () is characterized by the relation

&2 = Ol% + 8(0[)2 + O(max(a%, 8(0[)2))

where the coefficient in the remainder term only depends on a fixed neighbourhood
of x¢. This implies e(«) = O(¢e) and

e@ = (1+ 0E)ye2 —af = \Je — o} + 0(e).

We shall label the remainder term r(a) = O(e?) for the purpose of the following
proof. The next corollary will allow us to ignore the distinction between Eg, ¢(0) and
B, - (0) up to 0 (8%) whenever we integrate with respect to the test measure Migf in
Fermi coordinates.

Corollary 2.27 If P: R"** — R is a polynomial with no constant term and max (o, €)
< 6 then

/B (O)P(Ol, ,B)d(¢;1u§6€)(a, B) = / P(a, ﬁ)d(Qb;lMgég)(Ol, B) + 0(84)

Bo.¢(0)

Proof We split the domain of integral on the right so that one part matches the domain
on the left and the integral of the other part is O (§%):

f P, B A7 15 )@, B)
By (0)

_ -1, 0,6
B /‘Xllé&lI&H@(a) Pla. pd(@ p; )@ B)
IBl<o

— —1,,0¢
= /auga,umsﬂp(a’ P @, wx)e )

IBll<o

+ 0( / P(a, ﬂ)) d(¢; ' uGH @, p)
ot |<e,—[r(@)|< @l —/e2—a? < |r (@)

= / P(a, B)d(¢; ' gl (@. f) + 05,
B £ (0)

on the last line we using that P («, 8) has no constanttermand r (o) = O (&3) = 0(8%).
O

3 Curves and surfaces
We establish explicit formulas for the coarse extrinsic curvature defined by (1.3) in

four practically relevant cases: a circle, a planar curve, a space curve, and a surface.
We begin by presenting the common setup shared among all these cases.
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3.1 The circle example

Our motivating example is the circle Szle with a fixed radius R > 0, which avoids
technicalities arising from varying radius in the osculating circle, an issue that will be
addressed in Sect. 3.2 in the case of planar curves.

Notation 3.1 Denote the polar coordinates

3.

b f) <(R ) cos(a/R>) ’

(R — p) sin(a/R)

where @ € (—m R, w R) parametrizes arc-length distance from the point (R, 0) along
the circle and B € (—o, o) parametrizes the direction normal to the circle.

Denote xo := ¢ (0, 0) = (R, 0) and for every § > 0 denote y := (1122?;((:33;11;)) )

Lemma 3.2 The test measures in polar coordinates take the form

B

_ 1
(¢ ‘ui*‘")(da, dp) = Toe L(s—¢.546)x (—0,0) (@, ,3)<1 %

o¢&

)da dp.

Proof Atany («, B), the radial coordinate is R — f8, the radial length element is d 8 and
the angular element is dT“, giving the volume element (R — 8)d ‘%‘" =({1- %)da dag,
with ﬁ as the probability normalization factor for the support (§ —¢, §4-¢) x (—0, o).

This is consistent with the formula of Proposition 2.9, as the mean curvature at
(o, B) is ﬁ, which gives the density

1
oo whpds _ Jog(R—p)—logR _ |

B
R

on (6 —¢e,8+¢)x(—0,0). O

The transport map of Definition 2.18 boils down to

(3.2)

T(p(@. B)) = (6 — . p) = <<R — B) cos((8 - a)/R)) |

(R —=p)sin((6 —a)/R)

and note that y = Txo = T (¢ (0, 0)). See also Fig. 1 below.
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Remark 3.3 In this case the transport map T is precise in the sense that T, 5" = ,u‘;,’s.
Indeed, for any f: R?> — R Borel measurable,

/ F@d(Tpso) @) = / (T2 duse @)
= [ 1T p a6 g s ap)
= o [FTG@ P I s ,e)<1 _P ) dodp
= [ 106w ot ﬂ)(l - ‘3)010( ap
= ﬁ /f(¢(01, B Ls—¢,546) x (—0,0) (@, ,3)<1 - ﬁ)da dp

= /f(z) dug* ().

Proposition 3.4 Forall §, e, 0 > 0 sufficiently small with o v ¢ < §/2, it holds that

) 1 e o2
2 . .
W](/LXO ,/.L;E) =2R Sll’l(ﬁ) ESIH<R><1+ 3R2>
I 1 Rsin(E) (14 o
= |lxo — y|l — sin| — — .
R N AV 3R2

Proof For every point z = ¢ (a, ),

Tr— ol = 2R — . (6 -2
1Tz — zll = 2( /3)Sm< R )

which is the Euclidean distance of two points on the circle at angle (§ — 2«) /R apart.
Integrating with respect to the test measure yields

Wi(nf, n5f) < /IITZ —z]ldpSf(2)
1 € B (86— 2«
=10 | dﬁ B ( —E>2(R—,B)sm< 7R )
1 [° B
= d,B( )2(R B)
oe J_o
¢ .8 o fa h)
X / do (sm (—) cos (—) — sin (—) cos (—))
. 2R R R 2R
I RN I o?
=2R s1n<ﬁ> - SIH<E> (1 + 3?)
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For the lower bound, we test against the 1-Lipschitz function

f@) = <z — X0, ﬂ>.

ly = xoll

We have

_ __ (Rcos(6/R) R\  [R(cos(8/R) —1)
y=x=¢0.0-¢0.0= <R sin(rS/R)) - <0> - < Rsin(3/R) )
and so ||y — xp|| = R+v/2(1 — cos(6/R) = 2R sin(6/(2R)), giving

y—Xo 1 <cos(8/R) - 1) (33)
ly —xoll ~ 2sin(8/(2R)) \| sin(8/R) )~ :

Then we compute using (3.1), (3.2) and (3.3):

fa2) = fl@) = <¢<8 ) =g P >

— xo|
_ (R-P) (cos((a —a)/R) — cos(a/R)> . (cos(s/R) — 1)
25sin(8/(2R)) \ sin((6 —a)/R) — sin(a/R) sin(§/R)
R—B
~ sin(5/(2R)) (
=2(R — B)sin((6 —2a)/(2R)) = |ITz — z|l

cos(a/R) — cos((6 — a)/R))

by trigonometric identities. Therefore

WSy 17 > [ £E@g @ - duty )
- / (F(T2) — F@) A% (@)

= [17z - 4wz,

which shows the lower bound agrees exactly with the upper bound. O

3.2 Planar curve

Let y: (=380, 80) — R? be a smooth unit speed curve. As before, let xo = y(0),
y == y(8) where § € (=39, o).
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The normal vector field along y is given by n(x) = the radius of the

HV(O!)II’
osculating circle is R(«) = m and we have the relationships
N 1()) oo 1 R@)
V(a) - R_a)v y(a) - R(a)z V(a) R(ot)2 n(a)a (3 4)
i@ = — 29 @) = 2@ @) - @)
R(e)’ R@?” R@?

Let ¢: (=80, 80) X (—00, 09) — R? be given as follows:

¢(a, B) = y(a) + pn(a).

This is the Fermi chart along y. While we have the general Fermi coordinate repre-
sentation in terms of the expansion in Lemma 2.17, in this case we arrive at a precise
form:

Lemma 3.5 The test measures at y = y (§) are

B

—1 (re 1
(¢ uy)da,dp) = —1(5 —e,548) x (=a,0) (01, ﬁ)( R@@)

)dad,B

Proof To evaluate H (¢ («, B)) in applying Proposition 2.9, normalize the vector field
tangent to the curve o — ¢ («, B) and compute the second derivative in R? as
0 ( dut (@, B) ) __Gg@p) (050 B). dud(@. )
0e¢ (e, BN \ [19ap (ct, )| l13a¢p (et, B)I? 1306t (e, B)II3

dap(a, B).

The second term is tangential to the curve, so may be ignored for the computation of
H. Moreover,

026 ) = 7e) + Bii(a) = p X y‘(a)+L(1 p ) n(@).
o R(a)? R(a) R(a)

-2
2 . -2 _ _i
1006 (e, B> = 1y + Bir(@)] —(1 R(a)) '

Note that n(«) is normal to @ — ¢ («, f) for every B since
(), (o, B)) = (n(a), y (@) + pn(a)) =

therefore the mean curvature is

Oy 0a @ (a, B)
H s = 5
(@, B)) <“(O‘) 1006 (. B)l <||8a¢(a, ﬁ)ll>>
1

= T B ) %@ B)

(- 55) 7 (7)1
B R(@)) R(a) R@)) R -8’
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Fig. 1 Planar curve case: test measures in red with some transport pairs of 7" in blue (Color figure online)

Finally,

, , Y- B Y
e I HG@ BN gy qp — oI 70T P g ap = <1 - _R’(g ))dad,B
o

and the Lebesgue measure of the support ﬁ is the normalization factor because the
B term vanishes when integrating over € (—o, 0). O

In this case the proposed transport map of Definition 2.18 reduces to

1 R(0)
"~ 2 R(0)?

T(p(a, B)) = ¢><6 —a,p (0% — B — Za)).

As a consequence of Corollary 2.13,

Lemma 3.6 Forall$, e, o > 0 sufficiently small with o Vv ¢ < §/4, it holds that
Wi(ugf 1e) = WiuG, Tault) + 0(8%).

For notational ease we shall from here onwards denote R := R(0) and R = R(O).

Proposition 3.7 Let y be a smooth unit speed curve in R? such that y (0) = xo and
y(6) = y. Forall §, e, 0 > 0 sufficiently small with o Vv ¢ < §/4, it holds that

&2 o?

+ —) + 08

Wl (/’ng)g’ M;yé\) = ||)C() - y” (1 - m 3R2

where R is the radius of the osculating circle of the curve at xo.

Proof Lemma 3.6 allows computing W (,ujfgf, T, ufgf) instead. Throughout the proof,
terms of order 8% and higher are absorbed into O (§*). For the upper bound, we compute
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by expansion with respect to the orthonormal basis (y (0), n(0)) at x,

$(@. B) = y(0) + An(0) + a (¥ (0) + B(0))
2 3
+ % (7 (0) + Bi(0)) + % V'(0) + 0(8%)
3 2p
:xo+(a—ﬁ—"‘—+ﬁ“ R)y‘(O)

B+ ———— —>n(0) + 0%

having inserted for the derivatives at 0 using the list (3.4). Then the distance of the
transport pairs up to order 4 is

IT (@, B)) — ¢, Pl = 96 —a, B) — ¢(a, B

B 1 o ,.  BR 3\ .
<1_E_67(8 —da+a’ )+ —35+0( ))y(O) (3.5)

=(0-2
(6 = 2a) 7R

(37 +003)n0]
+ 2R+ n(

having used the factorizations (§ — )Y — o = (8 —20)(8% — Sa + o) and
S —a)l —a =680 — ). By orthonormality of (y(0), n(0)), we compute this
norm as

Bl 2 BR .
(3—20()[(1—E—m(8 —8a+a)+m5+0(8)
s 291/2
+(=—=+ 0>
2R
28 B2 1, > R 1 ,\"?
+ 0%
B 82 Sa o’ 4
=@ -2a)1-L - — — —— + —— B8 )+ 0. 3.6
( a>( et e tapP) o6 (3.6)

by the expansion /1 +x = 1 + %x - %xz + O(x?) for the square root on the last
line.
Moreover, expanding the volume distortion factor as

B N_, B, R 3
(1 R((x))_l =T e+ 0@
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and multiplying the expression for || T (¢ (¢, B)) — ¢ (e, B)|| by this factor, we integrate
and note that only terms of even order in both « and j contribute, yielding

Wl(ﬂxo s/'Ly
< 4— da/ dﬁ( ﬁ —5af + 0(53)>|IT(¢(0!, B) — ¢(a, B
o€ e R
_ L _B L ﬁ 3
" 4o —e da /—o ¢ ( R R? op+ 00 ))

=4 B
%R o2 R T aR2 P

82 € o? 4
=0|l—% 5t 55 | 0

p

2 2
% ) Sa o ) L oY
2

24R2  6R? ' 3R?
= lly — ol 2+ )4 oeh
=TI 7GR T 3R2 '

To obtain the factor ||y — x¢l| on the last line, we applied that

2
24R?

ly — xoll = 6(1 - ) + 0%

which can be deduced by plugging in for « = = 0 in the previous computation of
T(p(a, B)) — ¢(a, B). The o2 coefficient came from integrating the /32 term of the

integrand, 3R22 = % fg (—%) X (—%)dﬂ. The terms with odd power in « or 8 such

as Saf vanished as they are mean zero.
We proceed with showing the lower bound, using again the 1-Lipschitz test function

Fo) = <z ~ o, ﬂ>
Iy — %ol

Express the vector between the centres of the two test measures, recalling y (0) = xy,
v () —y(0) =T(@(0,0) —¢(0,0)
82 b
= 5(1 ) 0) — <— + 0(52)) n(0) + 0(8%).
This vector has magnitude

2

24R?

ly(8) —y )| = 6(1 - ) +0(8Y,

and so we deduce that

y—Xo _ y () —y(0) :(1 82
Iy —xoll [y —y O 8R?

8 2
+0( ))y(O) + <ﬁ +0(@ ))n(O).
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Then we compute, using the expression (3.5) for 7' (¢ («, B)) —¢ («, B) obtained above,

F(T2) = f(2)
= <T(¢<a, B)) — b (a, B). ﬂ>
Iy — xol
e B - ,. PSR 82
= 2a)<1 o (8 —da +a)+2R2)(1 8R2+0(5)>
+ 6 2w>(i + 0(5%) (i + 0(32>) +0@Y

2R 2R
52 1;3 82 Sa a2 BSR ost
=0 ‘”( ‘E‘m+m‘m+mz)+ @)

We see that this agrees with the pairwise transport distance (3.6) up to O (8%), hence
Lemma 2.25 applies and the upper and lower bounds agree up to an O (8%) term. O

3.3 Space curve

Lety: (=80, 89) — R3 be a smooth, unit speed curve with velocity y. Define the unit
normal and binormal vector fields along y as

. . n
PN GO R { (O EL

17 ()l 7 () x ()|l

This yields the so called Frenet—Serret frame (y (), n(«), b(«)) of R3 along y. Writ-
ing R(x) = ”y ] for the radius of the osculating circle and t(«) = ||b(a) || for the
torsion, the Frenet—Serret formulas give relationships between the vector fields of the
frame,

N ()

y(a) = R@)’

) _ y(@) 3.7
n(a) = R@) )+ T(a)b(a),

B(a) = — t(a)n(x).

From these, we deduce the higher order derivatives

Vi) = — —— y(@) — k(@) n@) + - b,
R(@)? R(a)? R()
. R() .
ii(0) = g 7@ = (r(a)2+ = (a)2>n(a>+r(a>b(a), (3.8)
B@) = 29 (@) — @@ — 1@ b@).

R(a)
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We will employ the Frenet—Serret frame for explicit computations of distances between
points in the tubular neighborhood of a space curve. Additionally, we will employ it in
formulating a sufficiently accurate approximate transport map between test measures,
represented through an expansion in Fermi coordinates.

Definition 2.14 for Fermi coordinates requires a choice of a local orthonormal frame
of the normal bundle along y. We choose (nj, ny) as follows:

_ n(e) — at(a)b(x)

V1+o2t(a)?

. b(a) + at(x)n(x)

male) = V1 + a2t(a)?

where n, b come from the Frenet—Serret frame.

= (14 0@»))n(@) — (at(@) + 0(@?)b(@)),

=1+ 0@?)b(@) + (at(a) + O@>)n(x)

Definition 3.8 Define the Fermi coordinates ¢: (—8o, 89)> — R3, adapted to y, by
the formula:

¢(a, B1, B2) =y (@) + Bini (@) + foamo (@)
=y (@) + (B +afat(@) + OE))n(@) + (B2 — afit(@) + 0(5*))b(a).
Denote R = R(0), R = R(0), T = 7(0), # = 7(0).

Consider the family of curves {& — ¢ (e, B1, f2): (B1, B2) € Bs}. Denote the
particular unit normal vector fields

n(x, i, B2) = (Biny(a) + fomy(@)).

1
2 2
VA B3
The mean curvature of each curve in the direction n is expressed as

(H(¢(a, B1. B2)). Wi(a, B1, B2))

N 3 0@ (a, B1, B2)

= <n(oz, Bi, B2), 1926 (@ Br. B <||8a¢(a, Bi, ,32)||>>
. 324 (a, B1, B2) >

= <“(“’ P B2). 0o (ct, B, BI* [

where the second equality holds because n is normal to d,¢ by Lemma 2.4.

Remark 3.9 We perform computations in terms of the Frenet—Serret frame as it can be
interpreted in terms of the radius of the osculating circle and torsion of the curve.
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Fig.2 Space curve case: test measures in red with some transport pairs of 7' in blue (Color figure online)

(1) As aspecial case of Lemma 2.17, using that the mean curvature components are

n(0)

I _ Lo nO)\ 1
H'(@(0) = (n(0). 7(0)) = <n(0), R(O)> - 25

260 = (O, 50 — [on. @)
H*(¢(0)) = (b(0), ¥(0)) = <b(0), R(0)> =0,

the test measures at every y = y () in Fermi coordinates along y are

(@' 1) (da, dBr, dpa)
B 1, (a B1, B2)
Jp, (e Br, B2) A6 1T (@, i B)

X (1 - % +r(a, B, ,32)) dadpdps

where r(a, B1, B2) = O(8?) is the remainder.
(2) The proposed transport map of Definition 2.18 reduces, in this case, to

T(p(a, B1, B2) = (8 — o, B1 + O(8%), B2 + O(8*)).

The transport map in this case is depicted in Fig. 2. These expressions will be used
in the proof of the next theorem.

Theorem 3.10 Let y: (=89, 89) — R3 be a space curve with xo = y(0), y = y(8)
and S, ug'g the test measures defined in Definition 2.16 with coordinate represen-
tation of Remark 3.9. For all §, o, ¢ > 0 sufficiently small and with o vV ¢ < §/4, it
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holds that
. . o2 2 A
o, o, .
Wilpyy » ny™) = IIxo—y||<1 to T W) + 0(8).
where R = WIO)H is the radius of the osculating circle.

Proof Due to Lemma 3.6, it is sufficient to work with the distance Wy (1%, Tiui%y’) as
it approximates W (ug’, ,u‘;’e). The computation of the pairwise distances is similar
to the planar curve case, (3.5), with additional terms due to the component b(«).
Concretely, since

b() = b(0) + ab(0) + %azﬁ(O) + 0@

0[21'

=——7(0) - <ar + loﬂr‘) n(0) + <1 - l04212)b(0) +0(a?)
2R 2 2 ’

and using the derivatives (3.7) and (3.8), compute

_ api o? Bia’R  Poa’t

+ 0(8“)) 7(0)

2
n (ﬂl n ‘;—R + 0(33)> n0) + (B2 + 0(5%)b(0).

Then similarly to (3.5) we obtain

IT (¢ (e, B, B2)) — d(a, B1, B2
= ||y(d —a) + Bin — &) + f2b(8 — &) — y (@) — fin(a) — fob(@) |

(1 ST <Y WU S LS YL 0(53)>y‘<0>

= (8 — 2a) -— >
R 6R 2R 2R (3.9)

+ (ﬁ S+ 0(3%) n(0) + 0(8*)b(0) H

Bi 82 Sa o  BIR . Porst
=6 -20)1 -2 - 225
( ‘”( R 2R Ter? " 6rR2 T 2r2° T aR

+ 0(53)>.

The Wasserstein distance upper bound is then computed by integration with respect
to 3" using the coordinate representation of Remark 3.9 as

Wi(u3y', Ten$) S/N IT (@ (@, B, B2)) — (e, Br, B d(¢, ' 13 ) (@, B, B2)

0,6

82 o2 &2 4
=ll-—+— - — (010
( 24R2 + 4R? 6R2> +0@)

= |lxo — yll + 0(8%
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applying on the last line that |[xo — y|| = 8( 24R2) + 0(8*). In the integral on the
first line, terms of odd order vanish upon integration, and the remaining terms amount
to integration of quadratic polynomials.

We now address the lower bound. Analogously to the plane curve case, define the
test function for the Kantorovich—Rubinstein duality as

F@@ Br. o) = <</>(a, 81, B) — xo. u>

ly = xoll

which is again clearly 1-Lipschitz in R3. We wish to apply Lemma 2.25 to show the
lower bound and upper bound coincide up to O (§*). Noting that y —xo = ¢ (8, 0, 0) —
¢(0, 0, 0), we deduce from (3.9) that

§2 i )
y—xp = 3(1 ezt 0(83)>y(0) + 5<§ + 0(62)>n(0) + 0(8%)b(0),

62
—xoll =& 83
Iy = xol ( S+ O ))

and so

y=x _(,_ 82 063 )50 ) 0(s2 0 4 0E)b(0
||y—x0||_( grz " ( )>y()+<ﬁ+ ( ))n()+ (67)b(0).

Therefore
f(¢(T(0[7 ﬂlv ﬁ2))) - f(Ol, :317 ﬁ2)
= <T(¢(a, Bi, B2)) — b (@, Bi, B, —xo>

Iy = xoll

Bi 82 da o? ,315R Badét
—@¢—20)(1-2 — o2
( O’)< R 2R’ T6RZ 6R2 T 2RT T 2R

+ O(8° ))

This is the same expression as for || 7 (¢ («, B1, B2)) — ¢ (, B1, B2)]|, hence Lemma
2.25 applies and the lower and upper bounds agree up to O (8%). O

3.4 Surface

We now consider a smooth 2-surface M C R3 and y: (—1,1) — M a unit speed
geodesic in M, denoting again xo := y(0), y := y(8) for § > 0 sufficiently small. Let
n € ['(T M) be the unit normal vector field and m € I'(T M /) the unit vector field
along y orthogonal to the velocity y. Both n and m are unique up to sign.

Definition 3.11 e Define the Fermi coordinates ¥ : (—&g, 8g) X (—&9,80) — M
along y in M as

Vo, @2) = expyy () (02m(ay)).
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/’ ¢(051705276)

!
1

n(oy, o)

Fig.3 Fermi coordinates along y adapted to the surface M embedded in R3

e Define the Fermi coordinates ¢ : (—§q, 8g) X (—&9, &0) X (—00, 09) — R3 along
y in R3 adapted to the surface M as

o (a1, a2, B) = ¥ (a1, az) + Bn(ay, az).

See Fig. 3 for a graphical representation of ¥ and ¢.
e For i, j € {1, 2} denote the components of the second fundamental form in the
Fermi coordinates

Iij (o) = (n(e), B, 0e; P (at, 0)).

Remark 3.12 We point out that we overload the second fundamental form symbol 7
depending on the context of use. In the notation (1.1) and in the statements of Theorem
3.16 and Theorem 4.1, the subscript is the point xg on the manifold and the bracket
arguments are tangent vectors. On the other hand, in coordinate computations taking
place in the proofs, the subscripts will represent components with respect to the Fermi
frame at Fermi coordinates «, 8 in brackets.

Similarly to the Frenet—Serret frame in the case of a planar curve, we now consider
the orthonormal frame (y, m, n) with the intent to expand at xp,i.e.o¢; = ap = = 0.

Lemma 3.13 The first derivatives of the normal vector field at (o1, a2) = 0 are

9o n(0) = =111 (0)y (0) — H12(0)m(0), 84,n(0) = —L22(0)m(0) — T12(0)y (0).
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Hence the derivatives of ¢ at (a1, oz, B) = 0 up to third order are

959(0) = n(0), 356(0) =0 fork >2,
30,9 (0) = 7(0), 34,6(0) = m(0),
de; 00, (0) = I;;(O)N(0), i, j € {1,2},
9800, (0) = —11;(0)7(0) — L;2(0)m(0), i € {1,2},
95, (0) = —I1(0)%y (0) — I11(0) M12(0)m(0) + 3, I11(0)n(0),
B 93,0 (0) = — 11 (0) I22(0) y (0) — H12(0) I22(0)m(0) + 3, F22(0)n(0),
30, 92,0(0) = — 111 (0) I12(0) 7 (0) — M12(0)*m(0) + 3, 11 (0)(0),
93,6 (0) = —I12(0) I22(0) 7 (0) — 22(0)*m(0) + 3y, I22(0)n(0).

Proof The derivatives involving dg are clear, recalling the definition

o (a1, az, B) == Y(ar, az) + Bn(ay, az),

and the first derivatives in 1, oy follow from the definition of ¥ (a, o).
For 9,,n(0) we check its components with respect to the frame (y, m, n),

1
(00, 1(0), n(0)) = 3 9y (m, m)(0) = 0,

(00 n(0), ¥ (0)) = 9, (M, 9, ¥)(0) — (n(0), 3511&(0)) = —111(0),
(0, 1(0), m(0)) = 9, (M, 0o, ¥)(0) — (0(0), I, Iy, ¥ (0)) = — M12(0)
and similarly for d,,n(0).
For the second derivatives in a1, oy at (¢, 0, 0) for any o € (—8p, 8p) and j =
1,2,
8051 8&j¢(als 07 O) = aal 304]-‘:”(041, O)
3
= VI By ¥ (1, 0) = V3! o1 (@1, 0)
= (3, ¥ (1, 0), 8e; Y (21, 0)) = Iy j(eer, O)n(ery, 0)
having introduced the term Vgo’{l aajw(al, 0), which vanishes for j = 1, 2, because
a1 — Y¥(ay, 0) is a geodesic on M and m(«1) is the parallel translation of m(0) along
y. By the same argument, for any (a1, a2) € (=80, do) X (—e&o, €0),
3§2¢(d1, a2, 0) = Iy (ar, ao)n(og, o)
because ar — (a1, a2) is a geodesic for every o) € (—69, dp).
For the second derivatives in 8 and one of 1 and a2, deduce dgdy,; ¢ (0) = 94, n(0)

and plug in for d4,n(0).
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For the third derivatives at (1, a2, ) = 0, write by the chain rule

82 ¢(0) = Loy —0(32, ¢ (@1, 0, 0)) = 111 (0) 3 1(0) + i, 11 (O)N(D),
8 02,6 (0) = B, Loy =0 (32,6 (@1, 0, 0)) = I22(0) g, 1(0) + B, T22(O)(0),
002, 6 (0) = Loy =0 (3o s b (@1, 0, 0)) = 12(0) Iy 1(0) + i, M12(O)N(0),

02,6/(0) = daslar0 (92,6 (0, @2, 0)) = 22(0) dy 0 (0) + o 22(0)m(0)

and plug in for d,,n(0) in each. O

Denote D,V the plain derivative in the direction u € R” of a vector field V as a
smooth map from an open subset of R” to R".

Notation 3.14 Denote B, . == {(a1, a2, B) 0} + a3 < &2, 18| < o} C R>.

Consider the family of surfaces {¢ (U, B) : B € (—aoyp, 0p)}. Forany g € (—oy, 0p),
we denote the unit normal vector field of the surface as n(«, o2), which is unique up
to sign. The corresponding mean curvature is:

2
H(¢ (o, o, B)) = <n(a1,az), Y Ve o, ﬂ))>
i=1

where (e1, e2) is an orthonormal frame on each ¢ (U, B).

Remark 3.15 (1) As a special case of Lemma 2.17, the test measures at y = y(8) in
these Fermi coordinates are

@7 13 (dar, das, dB)
_ 1, G +ai . p)
- g, 1 Hr(@ B)d (s 1) (@, B)
x (1= B(I1(0) + M2 (0)) + (e, B)) daydardp

(3.10)

where r(r, B) = O(8?) is a second order remainder.
(2) The proposed transport map of Definition 2.18 reduces, in this case, to

T(p(ar, a2, B) = ¢(8 — a1, a2 + 0(8%), B+ 0(8Y)).

See Figs.4, 5 and 6 for a pictorial representation of this map.

Theorem 3.16 Let M be an isometrically embedded surface in R3, let xo be a point
and (e1, e) an orthonormal basis of principal curvature directions at xgo. Let y be a
unit speed geodesic in M with y(0) = xo, y(0) = e; and denote y = y(8). For all
8, ¢, 0 > 0 sufficiently small with o v ¢ < §/4, it holds that

2 2

Wi(uGy 3%y = lly —xon(l + (% - %)(ﬂx()(el, e, H(Xo))> +0(Y.
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Fig.4 Test measures in red with some transport pairs of 7" in blue (Color figure online)
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Fig.6 Cross-sectional perspective for the transport map 7
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Remark 3.17 If we set ¢ = %EU, we note that the bracket on the right reduces to

1. This is due to the effects of second fundamental form and the curvature of the
submanifold cancelling out, so it would appear in such special case that the coarse
extrinsic curvature is flat, even though the second fundamental form may be non-
vanishing. Such a special case is due to having an additional degree of freedom because
of the additional o parameter and the sign of the o> term happens to oppose that of
the £ term. The extrinsic curvature should thus be seen as encapsulated by varying
both o and & in Wy (uyy . u5°).

Proof The conclusion of Corollary 2.13 holds, so we may compute W (/LZ(’)S, T, ,ufq’)g)
instead. For every point ¢ (a1, a2, ), expanding up to third order and using the list of
derivatives of Lemma 3.13, we collect terms as components of the frame (y, m, n) at
09

¢ (a1, o2, B)
=50+ D eided(® + fp(0) + % 3 it 3, (0) + Y feri D, 8 (0)
i v l_
+ é ,; 0 QB oy Doy P (0) +- % ;’Baiaja%' 0,05 (0) + O(8%)
= %o+ <O‘1 — 11 (0) By — % 11 (0o} — %1711(0)022(0)0110[% + 0(84))))(0)
+ (02 — I2(0) Borz + O(8))m(0)

1
+ (ﬂ + % Iy 0o} + 5 In(0)a3 + 0(53)) n(0)

1
+§Zﬂaiajaﬂaaiaaj¢(0). (3.11)
L]

While the terms Ba;ojdg0,, Baj¢(0) are only of order 3, they are linear in 8, and
hence will not influence the integral with respect to uy;" up to O (8%). In the same way
an expression for the proposed transport

T(p(a1, a2, B) = ¢(8 — a1, a0 + 0(8%), p+ 0(5?))
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can be obtained by making corresponding substitutions for the components in the
above expression for ¢ (a1, «z, ). Then the pointwise transport vector is

T(¢(@1. 02 p) — dlr. a2, f)
= (5 — 21)

x [(1 — I111(0)p — éﬂuw)z(az — 8oy +af)
- %Hll(())ﬂzz(o)ag + 0(83>)y'(0> (3.12)
+ 0>Hm(0) + (% 11(0)8 + 0(82)>n(0)

1
¥ B, 1, 0) + 5 30502, 6(0) + 0<a3>}

and its magnitude is

IT (¢ (1, @2, B)) — ¢p(ar, a2, Bl (3.13)

1 1
= (- 2a1)(1 — i) — 2 11(0)%(8% — 8ay +af) — 3 111 (0) I (0)03

1 1
+3 111(0)%8% + Borz (3, 00,0(0), 7 (0)) + 3 B8(dg n(0), y‘(0>>) +0@h.

Using the density of the test measure ,ug(’f in Fermi coordinates given by (3.10), the
upper bound is

Wi (% Ten)

<[ wre-zugsa
B,

0.8

- fB IT@ (@ ) — dle, Ol @ 1) de, dB) + O(5%)
1 1 1
= 6(1 -2 1 (0)%6% + (5 1 (0)* + 3 1111(0)1&2(0))0—2
1
-3 (1(0)? + 1(0) 1122(0»82) + 0%
1
= |lxo — yll (1 +3 (I11(0)? + 111(0) I12(0)) o>

1 2 2 4
-3 (I1(0)" 4 M11(0) I22(0)) e ) + 0(8).

In the third equality, we plugged in for || T (¢ (o, B)) — ¢ (e, B)|| as computed above
and used that terms of odd order in one of o1, 2, B integrate to 0 and again absorbed
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higher order terms into O (8%). On the last line, we used that
1 242 4
lxo — yll =4 l—alIn(O) 57+ 0.

We proceed with showing the lower bound. Define

¢, @2, B) — $(0, a2, B)
¢, a2, B) = ¢(0, 2, B

plaz, B) =

and the test function

f(@(ar, a2, B)) = (@ (a1, @2, B) — X0, p(a2, B)) (3.14)

for the Kantorovich—Rubinstein duality, with the intention of applying Lemma 2.25
to conclude. We first expand

¢(8s Ol2, ﬁ) - ¢(O’ 012, ﬂ)
1 1
= a[(l — OB -2 1(0)8% — 5 111 (0) 2 (0) a3
1 1
+3 B8 (3 n(0), y(0)) + 3 B2(9 92,m(0), 7 () + 0(63>) 7(0)
+ 0Hm(0) + (% 11 (0)8 + 0(52)> n(O)].

Deduce
¢S, a2, B) — &(0, a2, Bl

1 1
= 6(1 —IOp - 1 (0)%8% — 3 11 (0) I(0) a3
1 1
+3 B8(95 m(0), y(0)) + 3 B2 (0 0 m(0), y‘(0)>> +0(8Y,
and therefore

1
plan, B) = (1 -3 11(0)%8 + 0(83>)y'<0)
. (3.15)
+ 0*Hm(0) + (E 11(0)8 + 0(32)) n(0).

Then it can be verified using expansions (3.12) and (3.15) to compute the inner product
that

[(T2) = f(@) = (T (@1, @2, ) — p(a1, @2, B), p(ea, B))
= |T(¢(a1, a2, B) — p (a1, @2, Bl + O ()
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by comparison with (3.13).
It remains to show that the magnitude of the gradient of f satisfies

sup  [VF@I =1+ 0.

z€B2s(x0)

For this we need to expand the inverse matrix of the metric in Fermi coordinates. Using
the expansion (3.11), compute

1 1
doy (1, @2, B) = (1 — OB -3 m1(0)%a7 — 3 11(0) I (0) a3
1
+ 3 Bo (9, m(0), 7(0))

1
+ 3 B2 {0a; 9, n(0), Y (0)) + 0(53)> v (0)

+ 0(*HmM(0) + (I11(0)a; + O(87))n(0),
day (1, 02, B) = O(8%)7(0) + (1 — I22(0) B + O(6%))m(0)
+ (12 (0)ar2 + O(87))n(0),
(a1, o2, p) = — (11 (0)ay + O(8%))y(0)
— (I2(0)ez + 0(87)m(0) + (1 + 0(5%)n(0).

We shall label the term

1 1
(@) = 3 o1 (3 n(0), 7(0)) + 3 02(3 da;n(0), 7 (0).

Then the metric matrix has the shape

g1 8120
G=|g1820
0 01
with

g1 =1 —=201(0) + I11(0)> % — 1111 (0) I (0)o3 + 2Br () + O(8%),
g0 =1-20In(0)8+ 0(5?),
g2 = 0(8%).

Note that the matrix is of the form
G=I1+A
with A = O(§), which means the expansion of its inverse is

G l=1-—A+A%+ 0.
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We compute

0> 0 0
A =482 0 mm0?20]|+ 0@,

0 0 O
and thus

g =14 201(0)8 4 301 (0)*B% + I11(0) I (0)a3 — 2Br (@) + O(5%),
g2 = 0%,
g2 =1+ 281, (0) + O(8?).

From (3.15) we deduce the derivatives of the projection vector field in coordinates are

da, (a2, B) = 0(8%)7(0) + O(8)m(0) + O(5)n(0),
dgp(az, B) = 0(8%)7(0) + 0(8)m(0) + O(5)n(0).

Then the first derivatives of the test function defined in (3.14) are

By (f o) (s B) = (90, & (@1, a2, B), plaz, B))
1 1
=1-IiO0p - 1 (0)%a — 3 1 (0) > (0) a3
- % 111(0)252 + % L1051 + Bria) + 0,

Aoy (f 0 P)(at, B) = (0 P (01, 2, B), ple2, B))
+ (¢ (a1, @2, B) — X0, Oa, p(at2, B))
= 0(8),
dp(fod)(a, B) = (9pp (a1, a2, B), p(az, B)) + (¢ (a1, a2, B) — x0, dpp(a2, B))

1
= — IO + 5 1O)3+ 0(?).
Then the magnitude of the gradient is

IV f (@ (a1, @2, B)I* = (8" 0¢) (B, (f09))? +2(8"20$) 3, (f0¢)8a, (f o)
+ (8%00) (00, (f o)) + (3p(f o)),
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and we find the individual summands

1
(g1 0p) (B, (fod))? =1+ (— a? + day — 152) 11(0)%> + 0(5%),

(8"20¢) 8y, (f o) dey (fod) = O(8°),
(8%00) (0, (fod))? = 0(8%),

1
(g 0d)(3p(fog)? = (a% — o+ 4 62) 01(0)* + 0(8%),
which indeed gives

IVf(@(ar, oz, B)l =1+ 0(8)

as the first and second order terms cancel out. Hence Lemma 2.25 applies and we
conclude the lower bound coincides up to O (%) with the upper bound. O

4 General Riemannian submanifolds

We now consider a Riemannian submanifold M of arbitrary dimension m and codi-
mension k embedded isometrically in R” %, Theorems 3.10 and 3.16 are thus special
cases of Theorem 4.1 below. We begin by defining an orthonormal frame of R"*X-

valued vector fields on a sufficiently small open domain U in the submanifold M,
which is used to define the Fermi coordinates on U in this general setting.

4.1 Frame extension

We take the ambient manifold to be R”*_ Recall the second fundamental form at a
pointx € M is

Te(wi,wy) = VE"' W — VMW forall wy,ws € TeM,

where W is an arbitrary local vector field on M with W (x) = w;. The mean curvature
atx is

H(x) =Y Iy(ej. e}
j=1

for an arbitrary orthonormal basis (e j);'?=1 of TyM. Both II,(wy, wy) and H (x) are
normal to the submanifold, i.e.

(I (wy, wp), u) = (H(x),u) =0 forall u e TyM.
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Recall from Definition 2.14 that the Fermi coordinates in M along y are given by
m
w(a) = eXpM,y(al) (Z aje; (Ol])) s
j=2
where (e (a1 )’f’zl is the parallel transport along y of an orthonormal basis (e (0));”:1
of Ty, M with e1(0) = y (0). We refer back to Sect. 2 for properties of the Fermi chart.

Denote @ = (aa, ..., ;) so that « = (ay, @). Extend the frame (ej(ozl))';’:1
defined along o1 — y (1) to U C M by imposing

D i s@) =0
75 ¢i(e1,s8) =0,

i.e. by parallel translating in M along the geodesic s — ¥ (a1, S&).
Given an initial orthonormal basis (n; )i.‘zl of TyyM L, first extend it to a frame along
y by requiring that

0oy (M (1), €j (1)) =0 and (8o mi (1)) =0 forall a; € (=8, 8).
The first requirement implies
(Og mj(a1), ej(ar)) = — (0 (1), I ej (1)) = — (i (), A(er(ar), ej(@r)))

which together with the second requirement implies the first order ODE

0o m; (1) = — ) (nj(a1), dg e (a1))ej(ar)

-

1

! 4.1)

Il
NE

(mj(err), I (er(a1), ej(ar)))ej(a).
|

~.
I

The solution exists and is unique by standard ODE theory. Having defined the frame
(n; (a1 ))5‘(:1 along the geodesic a1 — y (a1), we may also extend it to the submanifold

by requiring that for every o € (—8p, dp) and & € Bg’é’l,
d R . d O\t
— (n; (a1, s&), ej(ar, sa)) =0 and [ —m;(ay,s@) ] =0 forall s € [0, 1].
ds ds
Similarly to the above, the first requirement implies that for all j =1, ..., m,
d n; a), e;( Q) ) = n; ( Q) d i ( Q)
o i(or, sa), ej(oy, sQ)) = ,al,sa,dse] oy, sa) ),
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and from the second requirement we conclude the frame satisfies the first order ODE

m

d . .. d . .
xni(m,sa):—; ni(Oll,SOl),%ej(al,SOl) ej(ay, s@)

along each geodesic s — ¢ (ay, s@) in M.
With these concrete vector fields, recall the Fermi coordinates in R"** along y
adapted to the submanifold M were defined in Definition 2.14 as

k
$la, B) =Y () + Y Bimi(e)

i=1

and note that ¢ («, 0) = ¥ ().

For every a1 € (=60, &p), the map ¥ (1, ) ﬁ;’(’)_l — M is the exponential chart
on its image. It is known that the Christoffel symbols vanish at the centre for such
charts, i.e.

Vil 0, (@, 00 =0 forall i,j=2,....m.

Moreover, since 0, i Y (a1,0) =ej(ay) for j =1, ..., mis parallel transport of e; (0)
along y, also

Vin ydo; ¥ (@1,0) =0 forall j=1,....m,

noting that y (a1) = 0o, ¥ (1, 0).
Denote the components of the second fundamental form with respect to the Fermi
coordinates as

Hije (@) = (B 0, Y (@) = Vi B ¥ (00, My (@).

Note that the first index represents the normal direction and the latter two represent
manifold directions. Then we can write for every j, £ =1,...,m,

Bty e W (@11, 0) = Doy O ¥ (1, 0) = Vigr 0, ¥ (@1, 0)
k “4.2)
= Zﬂijé(al,o)ni(al»o)-
i=1
In addition, (4.1) can be written as
m
doymi (1) = = Mijji(en)ej(an).

j=1
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Thus the third derivatives with at least one in o1 are

k

Bory Oy Doy ¥ (01, 0) = Y By (Mire (1, 0)) mi (1, 0)
=1 (4.3)

k m

- Z Z Hipe(or, 0) j1 (a1, 0)ej(ar).

i=1j=1
4.2 Main theorem

In the statement of the theorem, I, (w1, w2) is the vector of second fundamental
form. In the proof exclusively, Z;;(c, 8) denotes the ij-component of the second
fundamental form with respect to the Fermi frame at Fermi coordinates «, S.

Theorem 4.1 Let M be an isometrically embedded submanifold of R, and y a
unit speed geodesic in M such that y(0) = xo and y(8) = y. Let (ej);”:l be an
orthonormal basis of TxyM with ey = y(0) and assume that I (e1, e;) = 0 for all
Jj=2,...,m. Then for every o, €,8 > 0 sufficiently small with o v ¢ < §/4 it holds
that

2 2

o &
Win%?h, n5) = lly — xoll (1 + (

- 4
k+2 2(m+2))(HXO(els€1),H(xo))> + 0(sh.

Remark 4.2 'We point out two special cases:

e If the submanifold has dimension 1 then the condition on the second fundamental
form is trivially satisfied as there are no submanifold directions other than that of
the curve itself. In this case

H(xo) = Iyy(er.e1) = V5" 7(0) = 7(0).

and hence (I, (e1, e1), H(xp)) = 17 (0)||2. This is the square curvature of the
curve and for m = 1, k = 2 agrees with Theorem 3.10.

e If the submanifold has codimension 1 with a normal vector field n on the subman-
ifold, then the orthonormal eigenbasis of (f,, (-, -), n(xp)) satisfies the condition
I, (ei,e;) = 0fori # j. Such a basis always exists as I, is symmetric and
consists of the so-called principal curvature directions. Thus form = 2, k = 1,
we obtain Theorem 3.16 as a special case.

e In general codimension, however, such a basis may not exist for a general subman-
ifold, hence the assumption on the second fundamental form needs to be made and
is highly restrictive.

If this assumption was dropped, the upper bound for the Wasserstein distance
via the proposed transport map would still apply. However, the computation of
the lower bound using a projection plane, as done in the proof of Theorem 3.16
and applied again in the proof below, would yield additional lower order terms
not agreeing with the upper bound. This is symptomatic of the non-optimality of
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the transport map up to third order. The more general computation including the
off-diagonal terms to show this is straightforward but rather lengthy and is thus
omitted.

Qualitatively, the issue is that the off-diagonal terms of the second fundamental
form introduce a deformation of the supports of the test measures which is not easily
remedied and leaves the fully general case open. The deformation arises because
the principal curvature directions above the reference point xo for each leaf of
the foliation of the tubular neighbourhood change their vertical alignment as we
consider leaves further away from the base submanifold M. On the other hand, the
diagonal assumption on the second fundamental form ensures an aligned stacking
of principal curvature directions of leaves above xg, leading to the favourable
cylinder-like support of the test measures.

2(m+2)
k+2 9> We

e For the interpretation of the special case of the parameters ¢ =
refer back to Remark 3.17.

Proof of Theorem 4.1 Expand the Fermi chart up to and including third order as

¢, B) =xo + Za, 00,6 (0) + Zﬂ, 05 (0) + Z 0t Oy B (0)

j=1 i=1 ] =1

1 m k m

+g Z it 0t B 0 0 $(0) + Y Y~ Bictj9p, g ¢ (0)
i,j.l=1 i=1 j=I

k
1
+3 » Bictjordp,; 0, g d (0) + O (8Y).
1 4

From the definition of the Fermi chart and (4.2), (4.3), we have the derivatives at the
origin on the right-hand side:

90,0 (0) = ¢€;(0), 9p,¢(0) =n;(0),

Out; 0y (0) = > ;0 (0)m; (0),
i=1
k

k m
Oory O Oty (0) = By (Mije (e, 0))my (1, 0) = )~ ¢ (0) i1 (0) e 0).

i=1 i=1r=1
With these we obtain:

¢ (o, B) = xo + Za,e,m) + Zﬁ,nl«n + 5 Z Z ara Mire (0)n; (0)

j=1 zerl

e 1 <
= Z 1 1i11(0) ;1 (0)e (0) — 5 ZZafazﬂiu(ﬂ)”ijl(ﬂ)ej(o)

j=1£=2

@)}
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1 m m 1 m
=52 D eneracllieO) i1 0)e;(0) + Y ettty B 0o, (0)
j=1er=2 i,j,6=2

k m k m
1
=2 D Broellj e 0+ 5 Y Y Brotect By, - (0) + O

r=1¢,j=1 r=11.qg=1

In the above, the sum of third derivative terms in o was split into those that involve
at least one power in o, for which we have a formula, and those that don’t. The
other third derivatives 0y, dg, 04, ¢ (0) for i, r, £ > 2 are not easily written in Fermi
coordinates, but will not be needed for our computations. Rearranging the terms,
we write ¢ in terms of the basis (e1(0), ..., e, (0), n;(0), ..., n;(0)) and apply the
assumption Z;;1(0) = O:

k k
1
¢, B) = xo + (al — ;ﬁrdlﬂrn(()) - ga? ;jﬂm(mz

1 m
-3 > ararag M (0) 1 (0)

L,r=2
l m
e D i du b $ (0), e1(0) (44)
i,j, =2
1 k m
5D D Broteg (e, e, 1y (0), €1 0)) + 0(64))e1(0)
r=11,g=1
m m
+ Z(O‘j =3 Brawllyej (0) + 0(83>> ej(0)
j=2 r=1¢=2
k 1 1 m
+ Z(ﬂi 5 O I O) + 5 Y e lipe(0) + 0(53>>n,-(0).
i=1 r.{=2
We will henceforth denote
1 ) “
ri(@) = 5 a1 (05,10, €1(0)) + D ctt{Bu, Dy i (0), €1(0).
(=2

Let T be the transport map defined in Definition 2.18. With asymptotic notation for
the third order terms,

T(¢(a1, & B) = ¢(6 — a1, @, B+ O(8)).

In the expansion of ¢ above, from the third derivatives in & we only needed to specify
those involving a1, because the transport map 7' changes only the first coordinate up
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to O(83). These derivatives were given by (4.3). Then the pointwise transport vector
is

T($ (e, B)) — ¢(a, B)
= ¢ —a1, &+ 0@, B+ 06Y) —da p)
k
= - 2011)[(1 — é (6% = o + o) > 111 (0)°
i=1

1
> D roellig (@)1 (0) 4.5)

2
i=1r =2

k k
=D Bl 0) + Y Biri(e) + 0(83))e1(0>

i=1 i=1

m k
)
+) 0@EHej 0+ j<§ I;11(0) + 0(62))ni<0)].
j=2 i=1

Therefore, using the expansion /1 +x = 1+ %x - %xz + O(x%), the pointwise
transport distance is

IT(@(a, B) = p(a, Pl

k
— (- 2a1)(1 L7 s D) Y O

i=1

k m
1 4.6
—3 Z Z araellire(0);11(0) (40
i=1rf=2
(32 k k
+ 3 2 I @2 =3 Bl O+ Y Biri(e) + 0(33>).

i=1 i=1 i=1

Lemma 2.17 expressed the density of the test measure 3, in Fermi coordinates up
to second order. Denoting the second order remainder of the density as r(«, ), the
density simplifies to give

(6 1S ) (der, dP)
15 (o B)

- S5, 7@, )@ 1l da, dp') @7

k

x (1 =D Billi(0) +r(e, ﬂ)) dadp,

i=1 j=1
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where the form of the normalizing factor in the denominator is deduced from the two
facts

/ ZZﬂ, I;j;(0) d(¢; ' n3,5) (e, ) = 0. / A, ng) . B) = 1.

Boe i=1 j=1 Boe

We deduce the upper bound in the statement of Theorem 4.1 by computing the integral
on the right side of the inequality

Wi (udy', use) < /B IT (@ (e, B) — ¢, Bl (b5 37 ) (der, dB)

up to and including third order terms. Using the product of expressions (4.7) and (4.6),
this amounts to integrating a quadratic polynomial in «, 8. First, as terms with odd
power in one of the coordinates vanish, we simplify the integral to

[ 176 (e B) — e, B (65 1% der, dP)
' 32 k 5 1 m 5 k )
= 5/@@9(1 - ggﬂill(o) + Egaj ;(”ijl(o) — I;11(0)1;;(0))
+Z/3 (Zﬂzu(O)lIl”(O)Jr Zﬂlﬂ(m ))dadﬂ+0(84).

i=1 j=1

We now use the fact that the average integral of the square of any coordinate over a
d-dimensional ball of arbitrary radius » > 0 is

-
][ xizdxl...dxd / |BBd|s2ds = —/ st as = d ,
Bd |Bd|d 0 d+2

where de denotes the integral normalised by the volume of the ball and using that

|Bd| 7Td/2 4 9B d| 27td/2
= - 71, =
Td/2+1) rdpn "’

dfl

This in particular gives

82 2

2 o
“dadB = , dadB = .
Jéﬂ,ga" “db = Jiwﬁ “ =
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Then
/[3 IT (¢ (a, B) — Pp(a, Bl (¢;1M;58)(d0!, dp)

2 2 k m
—6( 211111(0) +<k+2 2(m+2)>2217,-n<0)11,-,-,-(0>)+0<a4)

i=1j=1
I “ \u H ot
( Z i11(0 ) + <k+2 m)( xo(e1,e1), (x()))) + 0(@37).

Furthermore, from (4.6) for = 0, 8 = 0 we deduce
82 ‘ 2 4
llxo — yll = 6(1 - 211“1«)) ) +0@h.
1=

Therefore, we can rewrite in terms of the Euclidean distance:

Wiy nye) < /B IT (¢ (e, B) — p(et, B (b5 1) (der, d)

= (2 ° \u H 0
= |lxo —)’”( + (m - m)( xoler.er), xo>)> + 0(87).

We now address the lower bound. Denoting

¢(6’ &7 ﬂ) - ¢(O»&v 18)

pla, p) = oS, a, B) —¢0,& B’

emphasizing that this vector does not depend on &1, we propose

f(@(a, B) = (p(a, B) — x0, p(@, B))

as the test function for Kantorovich—Rubinstein duality, with the intention of applying
Lemma 2.25 to conclude the upper bound is also a lower bound up to O(s*%). We
deduce from (4.5) that

582 &
p@, p) = (1 -5 2 M + 0(83>)e1<0>
= 4.8)

m k
1)
+) 00%)e;j(0)+ ) (5 I11(0) + 0(32)> n; (0).
j=2 i=1
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Then it can be verified, using the expansions (4.5) and (4.8) to compute the inner
product up to and including third order terms, that

F(T @, B)) — f(@(a, B) = (T @, B) — ¢, B) + O™, p@, p))
= |IT (¢ (e, B)) — ¢ (e, Bl + 08"

by comparison with (4.6).

Finally, we wish to compute the square magnitude of the gradient of the test function
in order to verify that its supremum over Bos(xp) is 1 + 0(83) for Lemma 2.25 to
apply. For this we need to establish the Riemannian metric in Fermi coordinates g;; =
(0a;#, 0or; ). The first derivatives of the Fermi chart are deduced by differentiating
(4.4) as

Oy b (e, B) = ( Zﬂl Ii11(0) — Z Z arat Mire (0) 0711 (0) + 0(83)>e1(0>

llr/é2

+ ) 0(8%)er(0) + Z (1 T111(0) + O(5%))m; (0),

(=2 i=1
m k
ICHIED Y (64 j— Y Billiej(0) + 0(32)>€e(0)
=2 i=1
k m
+ Z (Zazﬂiu(o) + 0(82))n1(0) for2 < j <m,
i=1 =2
m m k
Opp(a, B)=—) (Z o i (0) + 0(52))e,- ©) + > Gir + 0(8%)n; (0).
=2 r=1

Then the entries of the inverse metric matrix are computed from these to be

k k
g, B) =1-2% Bilin )+ Y Bif I (0)*

i=1 i,r=1

k m
=D i ) I (0) + O,

i=1r =2
k

gje(@(e, f)) =80 —2) Billij(0) + 0% for j, £ <m
i=1

i@, B) =0 for m+1<i<m+k, j<m
gir(@(a, B) = (@), ny () =& for m+1<i, r <m+k.

Note that 9y, ¢ and g11 needed to be expanded up to second order due to the particular
role of the first coordinate. For the rest, expansion up to first order is sufficient. The
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above means the metric matrix has the block structure

G = ((©i0)jt<m 0@
AN B

In particular, denoting

k
aje= — 22,35”:']'@(0),
i=1
k k

b= BiBHitO) L1 (0) =Y > ayote Mire (0) ;11 (0)
(=

1i,r=1 i=1r =2
and the matrix
an+b+0@> 06> ... 0©»
0%  an+ 0@

0('52) ... . Am + O(8%)

having used that a;; = 0 for j = 2,...,m as Il;;;(0) = 0 by assumption, we can
write

A 0(s?
G = m+k+<0(82) (0)>

Noting that the second matrix is O (§), the expansion of its inverse is

G-l (Im—A+ A2+ 00 0%
- 0(8%) I + 0(8%)

due to the block structure. Computing
m m k
(A% je =Y ajqaeg + O@E) =4 > BiBrllijg(0)I04(0) + O(S?),
q=1 g=1i,r=1
we deduce

g @ p)=1—ay +a}, —b+ 0@

k k
=1 +2Z,3iﬂi11(0) +3 Z BiBrli11(0) 111 (0)

i=1 i,r=1
kK m
+Y 03 ajallije(0) 11 (0) + 0(5%)
i=1 j =2
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by plugging in for a ¢ and b, and also
' k
g/ (¢ B) =8j0+2)  Billije(0) + O forall j.I<m.

i=1

We remark that for j, £ > 2 the expansion of g/¢ up to the linear term suffices for the
computations to follow, while the expansion of g!! up to second order is necessary.

We now compute the expansions of the derivatives of the test function. The first
derivatives of the projection vector field in coordinates can be computed from (4.8)
as

’

da; p(@, B) = O(8) forall 2< j <
g p@, p)=0() forall 1 <i<

m
| < k.

1

Then computing the inner products, using (4.4) for the derivatives of the chart,
dy (fod)(a, B) = (0u ¢ (cx, B), p(@, B))

k k m
1
=1-) Bill;11(0) — 3 D0 ajeedlije(0) I (0)
i=1

i=1j,0=2

k 2 k
+ Ti;”"““’) —~ ggﬂm(o) + 0%,

and for2 < j < m,
0, (fod) (e, B) = (3, & (. B), p(@. B)) + (d (. ) — X0, 8, p@&, B)) = O(82),
and fori <k,

9, (fod)(a, B) = (g0 (ax, B), p(@, B)) + (¢ (x, B) — x0, I, p(&, B))
6
= —a10;11(0) + > I;11(0) + O(8%).

We wish to compute

IVF @ BDIP = Y &/ (@@, B)da; (f od) (@, B)do, (f o) (@, B)

jo=1

k m
+2) D g (e, B) g (fod) (e B)da; (fod) (. B)

i=1 j=1

k
+ Y (O (fod)(a B)).

i=1
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The individual summands are

(87" 0$)da,; (f0$)da,(fodp) = O(8%) for 1

34

(" 0d) (3, (fop))? =1— (a% — 18+ —) T;1(0)* + 0(8%),
<j<m

(8" 0¢)dp, (fod)du, (fod) = O(8) for i <k, j<

4
(3 (fogp))? = (a% — a8+ %) I;11(0)> + 0(8), i <k.

All first and second order terms vanish upon summation, hence we may conclude that
IV £ (e, B)]I? =14 O(83) as required. o

5 Applications
5.1 Poisson point processes on manifolds

In applications one may wish to recover curvature information from coarse curvature
of arandom point cloud represented by a Poisson point process. Such an approach has
already been investigated in [18] and [2] for the Ricci curvature and generalised Ricci
curvature, respectively.

We first recall the definition of a Poisson point process. Let (X, B, ) be a o -finite
measure space, M(X) the set of measures on X and (€2, F, IP) a probability space.

Definition 5.1 A Poisson point process on X with intensity measure p is a random
measure P: Q x B — [0, oco] (equivalently P: Q — M(X)) such that the following
three properties hold:

e For all u-finite measurable sets A € B: P(-, A) is a Poisson(u(A)) random
variable.

e For all disjoint, measurable u-finite sets A, B € B: P(-, A) and P(-, B) are
independent random variables.

e Forall w € Q: P(w, -) is a measure on X.

It turns out (see [20, Chapter 6]) that all Poisson point processes with a finite
intensity measure take the form of a random empirical measure, i.e.

N(w)

P@. )= 8xiw)

i=1

where N is a Poisson (1 (X)) random variable, (X;);en are independent p-distributed
random variables on X and (X;);en, N are independent. Denote the random set of
points thus generated by P as

V(w) ={Xi(w):1<i<Nw)}.
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Notation 5.2 Let (P,),en be a sequence of Poisson point processes on the ambi-
ent space R”* with uniform intensity measure nvolpm+k (dz). Denote by V, (w) C
R™+* the discrete random set of points generated by P,. Let xo € M, (§,)neN,
(0n)neNs (€n)neN sequences of positive reals and y, = eXPy, (8,v) for a fixed unit
vector v € Ty, M. As the discrete counterpart to the test measures 5y, for any point
x € M denote the random empirical measures adapted to the submanifold,

1 .
onen(n _ | FBomnvy I 2 € Boye, (1) NV,
Ny (x) = .
0 otherwise.

If o, vV &, < 8, /4 then By, ¢, (x0) U Bo, ¢, (1) C x0 + [—26,, 28,1tk

Using the following result proved in [18, Corollary 3], it is possible to quantify
the approximation of the test measures by the empirical measures in the Wasserstein
metric:

Lemma5.3 Foralln € N, it holds that

1
sup E[W;(ng"*, u*)] = O (log(n)n™ mit). (5.1)

xeBs, (x0)

We may then deduce that coarse curvature of point clouds with the empirical measures
as test measures has the same limit as coarse extrinsic curvature if the intensity of the
point process increases fast enough relative to the parameter §,. Denote

Onsén  On, On»&n On, En)

1(’7 ’ 77y sn) I(M ’ I‘LYn
", Koy, (X0, Yn) = 1 —
Sn 8n

’20,1,87, (x0, yn) =1—

This leads immediately to a corollary of Theorem 4.1:

Proposition 5.4 Under the assumptions of Theorem 4.1, lf the sequences (8;)neN,
(on)neN and (ep)neN satisfy o, V &y < 8,/4 and log(n)n™ T = 0(8 ), then

im — F K, X0, — — /i er,el), H (x —
n—>00 (S,% nEn A0 Yn 2(m+2) k+2 o\€l1 1 0

Proof By the triangle inequality and (5.1),
]E[mtrn,a,, (x0, yn) — Ko, e, (x0, yn)|]
1
=5 E[|Wi (-, ngren) — Wi(ugeen, u§rem)| |
1
< — E[Wi@gt, ugeeny + Win§ron, u§ren) |

- ai 0 (log(n)n~ %) = 0(62).
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At the same time, from Theorem 4.1 we have

2 2

n o,
2m+2) k+ 2)<HX0(€1’ e1), H(xo)),

Ko, ,ep (x0, yn) = (
which gives the final result upon substitution and taking the limit as n — oo. O

5.2 Retrieving mean curvature

Theorem 4.1 could in practice be exploited in the two settings already alluded to in
the introduction, which considered the planar curve case for illustrative purposes. In
the scope of generality of Theorem 4.1, we have

e o’ )—1 (1 e )

li — = (Il ,e1), H .
a,§‘£r§)/4(2(m+2> k+2 Iy — ol ) Hhoter en Ho)

In particular, we may distinguish two limit regimes:

e Assuming o = ©(4) and ¢ = 0(0),

k+2 < - Wi )

) = (l,(e1, e1), H(xp)).
Iy = xoll

This represents a situation where one can obtain a sample from the ambient measure
in a tubular neighbourhood of the surface. Decreasing ¢ corresponds to localization
of the geometric information thus retrieved.

e Assuming ¢ = ®(5) and o0 = o(e),

. 2(m+2) Wi (Mg()s, M;’a
lim —
50 g2 ly — xoll

)> = (M, (e1, e1), H(xp)).

In this case, we have a noisy sample from the surface and obtain convergence of
the coarse extrinsic curvature under attenuation of the noise as o decreases.

Note that these expressions depend on the vector v with ys = expy , (6v). We

can remove this directionality by adding up coarse curvatures in all directions of an

orthonormal frame at x(, thus obtaining an expression involving the mean curvature.
Denote the square norm of the mean curvature vector as

k
1H (o)lI> =) (H (x0), mi (x0))°

i=1

for an arbitrary orthonormal basis (n; (xo))f.‘:l of the normal space T,yM Lc Ty, N.
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Corollary 5.5 Let (ej)?:l be an orthonormal basis of TyyM, and for j = 1,...,m,
letyj = expyy v, (8ej). Assume that Il (e;, ej) = Ofori # j. Thenforallo,e,§ > 0
sufficiently small with o Vv ¢ < §/4 it holds that

m 0,8 0,8
Wiuyy s My’ )) ( g2 o? )
- ) = - IH (x0) 1> + 0(8%).
j:1< lxo — yjll 2m+2) k42 0

Proof We express the coarse curvatures using the expansion of Theorem 4.1 and

sum up, noting that j = 1, ..., m indexing each direction plays the role of the first
coordinate,
i (1 w (ufﬁag,u‘;}e)>
= o = ;1
&2 o2\ w 3
= - I ,(ej,ej), H o
(2(m+2) k+2) jZl< (€ e HE0) + 007
2 2
€ o 2 3
= — H 0(87),
<2(m+2) k+2)ll (x0)[I” + 0(57)
completing the proof. O

This implies that given the family of coarse curvatures

{ M (35 135)

:0,8,8>0,j=1,...,m},
llxo — y;ll

one can retrieve the square magnitude of the mean curvature vector of the surface at
Xo as

) g2 o2 -1z Wi (Mg(;E’ M;}S) 2
lim - Z I — ————— ) = |[Hyll".
a,§<%/4 2m+2) k+2 = llxo — ;]

In conclusion, we introduced the notion of coarse extrinsic curvature of Riemannian
submanifolds embedded isometrically in a Euclidean space and verified that in a
scaled limit of the parameters we retrieve meaningful geometric information about the
submanifold. As illustrative examples, in the case of a curve we retrieve the inverse
squared radius of the osculating circle at a given point, while in the case of a 2-surface
we obtain an expression in terms of the second fundamental form and mean curvature.
Such coarse extrinsic curvatures can be combined to yield the square magnitude of
the mean curvature as a scaled limit.
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